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課程描述  Course Description

This is the first course in applied probability of operations research.
We will review basic applied probability tools, such as conditioning technique, and introduce a few
common
stochastic models that include Markov chains and Poisson processes.
My approach to teach this course is always to motivate the student by examples, whereas theory and
proofs will be kept to a minimum. The approach is, thought, heuristic and non-rigorous, it attempts
to develop students’ intuition, which, hopefully, will enable students to think probabilistically
and enhance their ability of modeling.

課程目標   Course Objectives

介紹離散時間馬可夫過程、重要例子、基本理論等。
Discrete time Markov Chains. Theory and examples.

圖示說明Illustration ：● 高度相關 Highly correlated ○中度相關 Moderately correlated

授 課 進 度 表 Teaching Schedule & Content

週次Week 內容 Subject/Topics 備註Remarks

1 Review of Elementary Probability

2 Review of Conditional Probability

3 Review of Conditional Probability

4 Discrete-Time Markov Chains

5 Discrete-Time Markov Chains

6 Discrete-Time Markov Chains

7 Discrete-Time Markov Chains

8 Discrete-Time Markov Chains

9 期中考試週 Midterm Exam

10 Review of Exponential Distribution

11 Review of Exponential Distribution

12 Poisson Process



13 Poisson Process

14 Poisson Process

15 Continuous-Time Markov Chains

16 Continuous-Time Markov Chains

17 期末考試週 Final Exam

18 Optional Topics
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課堂講授 Lecture 參觀實習 Field Trip
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分組討論Group Discussion

教 學 創 新 自 評 Teaching Self-Evaluation
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創新教學(Innovative Teaching)
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Pre-requisite Course：Calculus and fundamental probability course


