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Stochastic Models
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Prerequisite Introduction to Probability, Probability theory.
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Poisson process,

And examples.

continuous time Markov Chains. Theory
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Dept.’ s Education Objectives
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To provide a solid training in rigorous thinking and reasoning ability
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To establish well-founded background knowledge in pure and applied mathematics.
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To prepare the students for interdisciplinary study in the future.
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A Have well-founded background in mathematics and be capable of o
logical reasoning.
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B |Have the knowledge of probability and statistics and the o

related field, and the corresponding application ability.
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C |Be able to use computer software for statistical computation

in real applications.
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Poisson process

Birth and death process

Continuous time Markov Chains
Kolmogorov’ s backward and forward eqt.
Stationary distribution

Ergodic theorem

Selected topics
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)
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Taught by department’ s faculty member

Course Requirements and Suggested Teaching Methods
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Lectures, problem sets and examinations.
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Miscel laneous
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