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In this course, we will discuss many interesting stochastic processes in the
real world, such as the daily number of the consumer of a large
supermarket, the queuing system, the birth and death processes, Brownian
motion and continuous martingale commonly used in finance, and the
stationary processes, which is often encountered in engineering and in the
control systems. One can enhance his interest on learning stochastic
processes by applying them to solve the problems in the real word, which is
an important ability for the undergraduate students.
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