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Applied Stochastic Processes

English
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Course Code AM__74100 Degree Ph. D.
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Type Elective Credit(s) ’ Hour(s) :
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Prerequisite Applied probability models
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Course Objectives
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A continuation of applied probability models. Selected topics on stochastic processes.
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Dept.’ s Education Objectives
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I 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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Basic Learning Outcomes
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Objectives
PR E s BRI,
A |Have well-founded expertise and be capable of logical o
reasoning.
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B |Be able to study other fields of science so as to conduct o
interdisciplinary research in the future.
BB L iR kg 4 o
C |Be capable of independent thinking and have the problem-solving o
skills.
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Course Outline
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1. Poisson%t#%iE 42 (Stochastic processes)
2.  { #7142 (Renewal processes)
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Selected topics on stochastic processes. Some examples are,
1. Poisson process
2 Renewal process
3. Queuing process
4 Stationary process
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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
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Course Requirements and Suggested Teaching Methods
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Lectures, problem sets and examinations.
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