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V. =298 A (Course Format)
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AOIHHHTH A (SHES 22l A AE! ) Learning management system (LMS)) £ &8 292 YL SI& 249
V. 8& & TII&S(Course Requirements and Grading Criteria)
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VI. &2 7?3 (Course Policies)
1. HIPIE
- 243l=E AHEDIL (ASZ2 50% Olot) 2=
VI, B & D28 (Materials and References)
Introduction to Stochastic Processes, Paul G. Hoel, Sidney C. Port, and Charles J. Stone
XTleA 2FO 3|
Vil. =Xte 22 X &l (Course Schedule) (xxE wAY A oS
stssH 9 Sec. 1.1 Markov chains having two states
FRESUS Sec. 1.2 Transition function and initial distribution
1= Xt A
JIEF AMEE
stE5s5HE 4 . . L )
=ostale Sec. 1.4 Computations with transition functions
2F= Xt HA
JIEF AME




Sec.
Sec.

1.5 Transient and recurrent states
1.6 Decomposition of the state space

Sec.

1.6 Decomposition of the state space

Sec.

1.7 Birth and death chains

Sec.

1.8 Branching and queuing chains

Sec.

1.9 Proof of results for the branching and queuing chains

Mid-semester Review

Sec

. 2.1 Elementary properties of stationary distributions

Sec.

2.2 Examples
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Sec. 2.3 Average number of visits to a recurrent state

%FﬁgE al L.
Sec. 2.4 Null recurrent and positive recurrent states

Sec. 2.5 Existence and uniqueness of stationary distributions
Sec. 2.6 Queuing chain

Sec. 2.7 Convergence to the stationary distribution
Sec. 2.8 Proof of convergence

3F¢§E al . . .
Final Examination
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