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Prerequisites:

Office Hours:

Mode: In Person Hybrid

Course Description  (If Hybrid, include details on when in person vs. remote


	#: Math 83600
	Mode: 
	Mode: Hybrid
	Off

	title: 
	officehrs: Thursday 11:30 am - 12:30 pm
	pre-reqs: Measure and Integration (Math 70100 and/or 70200), and 
Probability Theory I (Math 81600).
	ContactInfo: shirchat1@gmail.com
	InstName: Shirshendu Chatterjee
	daytime: Thursday 9:30 - 11:30 am
	Description: The course will cover selected topics of markov chains, random walks, Brownian motion, and stochastic integrals.

References: 
R. Durrett, Probability: Theory and Examples, Version 5.1, https://services.math.duke.edu/~rtd/PTE/pte.html 
G. Lawler & V. Limic, Random walk: a modern introduction, https://www.math.uchicago.edu/~lawler/srwbook.pdf
P. Morters & Y. Peres, Brownian Motion, https://www.stat.berkeley.edu/~aldous/205B/bmbook.pdf
 T. Liggett, Continuous Time Markov Processes.

Here are the tentative dates of the in-person classes (if there is any changes in the mode of instruction for any of the dates, the enrolled students would be notified). 2/3, 2/10, 2/17, 3/3, 3/17, 3/31, 4/14, 4/28, 5/1

Workload and Grading policy: Two quizes, one midterm exam, and a final topic presentation. Students should expect in class exams. Course grades will be based equally on the above 3 components.


