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Brownian Motion.

Random Walk on the Lattice.

Transience and Recurrence.

Random Walk on a Graph.

Voltage and Resistance.

Self-Avoiding Random Walks. (Polymer.)
Approximate Brownian Motion by Random Walks.
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Birth and Death.

Population Size.

Die out or last forever?

Distinction or Growth to infinity.
What is the distinction probability?

How fast does the population grow?
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Insurance.
Option Pricing.
Brownian Motion.

Strong Mathematical Background:
Probability. Stochastic Differential Equation. Stochastic
Control.
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