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Stochastic Processes are ways of quantifying the dynamic relations of sequences of
random events. It is a branch of mathematics. The main content of this course includes:
General theory of stochastic processes; Poisson process and renewal theorems; Martingales;

Discrete-time Markov Chains; Continuous-time Markov Chains; Brownian motion;

Introduction to stochastic analysis; Stationary processes and ARMA models.
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2%45: [1] Probability, Statistics, and Stochastic Processes (Peter Olofsson, John Wiley &
Sons,2005)

[2] The Essentials Probability (Richard Durrett, Duxbury Press, 1994)
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