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SUBJECT: STOCHASTIC PROCESES

MASTER DEGREE: Finance and Actuarial Science

ECTS:6 QUARTER: 2

Indicate if a different HOMEWORK PER WEEK
< g GROUP lecture room is
] @ DESCRIPTION OF EACH SESSION (Xmark) | needed (computer,
= 0 audiovisual, etc.)
7] 1 2 DESCRIPTION ATTENDING | HOMEWORK
HOURS Max. 7H/WEEK
1 1 Topic 1 X Study of the material of Topic 1 3 6
2 2 Topic 1 X Study of the material of Topic 1 3 6
3 3 Topics 1 and 2 X Study of the material of Topics 1 and 2. 3 6
Tutorial and exercises Topic 1.
4 4 Topic 2 X Study of the material of Topic 2 3 6
5 5 Topic 2 X Study of the material of Topic 2. 3 6
Tutorial and exercises Topic 2.
6 6 Topic 3 X Study of the material of Topic 3 3 6
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7 7 Topic3 X Study of the material of Topic 3 3 6
8 8 Topic3 X Study of the material of Topic 3. 3 6
Tutorial and exercises Topic 3.
9 9 Topic 3 X Study of the material of Topic 3 3 6
10 10 Topics 3and 4 X Study of the material of Topics 3 and 4. 3 6
Tutorial and exercises Topic 3.
11 11 Topic 4 X Study of the material of Topic 4 3 6
12 12 Topic 4 X Study of the material of Topic 4 3 6
13 13 Topic 4 X Study of the material of Topic 4. 3 6
Tutorial and exercises Topic 4.
14 14 Topic 4 X Study of the material of Topic 4. 3 6
Tutorial and exercises Topic 4
SUBTOTAL 1: HOURS 126 42 84
15 15 Pending clases and tutorials 3 9
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16 16 Preparation of final assessment and exam 3 9
SUBTOTAL 2: HOURS 24 6 18
TOTAL (SUBTOTAL1 + SUBTOTAL2): 126 + 24 48 102

150 HOURS




