Math B7700: Stochastic processes
M W 4:00 - 5:40 PM, NAC 5/102

Instructor: Prof. Shirshendu Chatterjee

Office: NAC 4/114B

Email: shirchatl@gmail.com

Office Hours: MW 6:00 — 7:00 PI\IT or by appointment.

Corse Website: There will be a Blackboard website for this course. Homeworks and
Announcements will be posted in this website.

Text: Essentials of Stochastic Processes, Second edition, by Rick Durrett. We will plan
to cover Chapters 1- 5 with additional material if time permits.
are likely to have some typos.

Topics:
* Discrete time Markov chains and their limiting behavior.

* Poisson processes and their properties

¢ Renewal processes and introduction to Queuing Theory.

¢ Continuous time Markov chains.

* Martingales and their limiting behavior

* Introduction to Brownian Motion

Exams: There will be four to five Quizzes, one Midterm Exam and the Final Exam.

Homework: I will assign weekly homework assignments. One or two randomly
chosen problems from each assignment will be graded.

It is OK to work together on the homework, but while writing the homework
solution you should be on your own. If you work together, please put the names of
anyone you worked with on your HW.



