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Hawkesův proces

I bodový proces na časové polopřı́mce

I dva typy bodů

I rodičovské s intenzitou µ(t)

I potomci s intenzitou γ(t)
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Stochastický pohyb v omezené aréně
A . . . kruhová aréna

I

dYt = b(Yt )dt + σ(Yt )dWt ,

t ∈ [0,T ], σ : R2 −→ M2×2, b : R2 −→ R
2

I viz. Jakub Staněk
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Podmı́něná intenzita
I Podmı́něná intenzita λ∗ bodového procesu N(t)

λ∗(t)dt ≈ E[N(dt)|Ht−],

kde Ht− značı́ historii bodového procesu až do času t.
I Podmı́něná intenzita Hawkesova procesu
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ZVLÁŠTNÍ PODĚKOVÁNÍ

. . . klukům z ekonometrie za posunutı́ mého křesla blı́ž k topenı́
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