Probability and Stochastic Processes - 098418
Lévy processes

Lecturer: Leonid Mytnik
Telephone: 4432 E-mail: leonid@ie.technion.ac.il
Time and place: Wednesday, 14:30, Bloomfield 310.

The course will concentrate on Lévy processes and related topics.
As time permits we will cover some or all of the following topics.

1. Introduction: Lévy processes. Infinitely divisible distributions. Lévy-Khintchine for-
mula.

2. The Lévy-Ito decomposition and path structure.
3. Transience and recurrence.

4. Subordinators.

5. Local times of a Lévy process.

6. Fluctuation theory.

7. Connection with branching processes.
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