Module 1 - Stochastic Processes

Goals

Students will gain a basic understanding of the concept of stochastic processes and probability models. Specifically, we will
discuss random walks, markov chains and poisson processes in some detail. We will have an overview day near the end of the
module that briefly introduces some more advanced topics for the interested student to pursue on their own.

Textbook

| feel guilty having you buy a book for a ~3 week module but | did find a resource through the Miami library system (free access!).
We will essentially be covering the first 5 chapters in the text

» Stochastic Processes: An Introduction, by PW. Jones
Other resources | would consider for a course like this (you can likely get older versions of theses cheap on ebay and other sites)

» Introduction to Probability Models by Ross
» Stochastic Processes by Ross
¢ An Introduction to Stochastic Modeling by Taylor and Karlin

Class breakdown/workload

| plan to structure this module such that there is 100 points to be earned over the next 3.5 weeks. My anticipated breakdown
(subject to change) is

e Three assignments worth 80 points
* An exam (on February 19) worth 20 points


http://proxy.lib.miamioh.edu/login?url=https://search.ebscohost.com/login.aspx?direct=true&AuthType=cookie,ip,url,uid,cpid&custid=s9002934&db=cat00344a&AN=mucat.b4671276&site=eds-live&scope=site&profile=eds_cat

Assignments

Each of the modules in STA 650 have a distinct curriculum that requires differing mechanisms to assess students (think GLM
versus Computation last semester, fundamentally different and require different assessment tools). | think of this stochastic
modules in the vein of Regression (563), Design (566) and Time Series (583). As such, your assignments will be a mix of derivation

and computing type problems.

Fisher contact information

* Email: ishert4@miamioh.edu
* Office hours:
© Monday, 1:30-2:30
© Tues & Thurs, 10:00-11:00 (starting in week 2)

Calendar
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