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Course description:

Goal: to provide an introduction into estimation theory — interpolation, extrapolation and
filtration of stochastic processes.

Course description: weakly stationary stochastic processes, extrapolation and interpolation by
means of infinite and finite past, filtration of noise, Wiener-Hopf equations.

Lecture schedule

Education week Topic

Stochastic processes

L"2 theory, correlation functions, spectral density

Correlation theory, spectral representations

Bochner-Hinc¢in, Herglotz and Karhunen Cramer theorems

Isomorphic isometry between L"2(Q) and L"2(R;dF)

Extrapolation, infinite past

Extrapolation, finite past

Interpolation, infinite past

Interpolation, finite past

Filtration

Weakly stationary time series

Extrapolation, rational spectral densities

Interpolation, rational spectral densities
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Filtration, spectral densities

Midterm requirements

Education week Topic

Final grade calculation methods

Achieved result Grade

89%-100% excellent (5)
76%-88<% good (4)
63%-75<% average (3)
51%-62<% satisfactory (2)
0%-50<% failed (1)
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Type of exam

Project presentation & Written exam

Type of replacement

Project presentation
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