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In many scenarios such as online purchase, posting, device failure, massive event data is
generated on a continuous basis. Such data facilitates the understanding, prediction, and
intervention of the targets in study. Compared with regression, classification and time series
based methods, modeling and learning with asynchronous and high-dimensional event sequence
not only lay its foundation for many applications, but also advance the frontier of machine
learning. As an important field of stochastic process, point process is a versatile framework for
capturing the event sequence in continuous time space, which establishes itself with a solid




mathematical foundation.
This course provides a comprehensive introduction of the fundamental problems and
methodologies of point process, and their rich applications. The introduction of point process
will be accompanied with the relevant ideas, as well as new trend in machine learning. In
particular, the course will cover the traditional statistical point process learning approaches
(often based on maximum posterior likelihood) and the emerging line of work for combining
point process with deep learning (often based on maximum posterior likelihood together with
generative adversarial network etc.). Moreover, the coursework includes hands-on coding tasks,
whereby the expectation is that the students can grow their engineering capability and problem
solving skill.
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XKsR, Rzpk, Bpdiit, LSRR AN H
. ... | J.F.C. Kingman. Poisson Processes.
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&} G. Last and M. Penrose. Lectures on the Poisson Process.
J.D. Daley and D. Vere-Jones. An Introduction to the Theory of Point Processes. Vol. I and I1.
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A. Karr. Point Processes and Their Statistical Inferences.
S. I. Resnick. Adventures in Stochastic Processes, Chapter 4.
E. Cinlar. Probability and Stochastics, Chapter VI..
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