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#A27 5 ¢ Introduction to stochastic models and their applications: (a)
Course Discrete-time and continuous-time Markov chains. (b) Application of
Objectives ~ Markov chains to queueing theory. (c) Poisson and renewal processes.
#A%~ % . Introduction, Random Variables
Outline of Probability Distributions & Expectation
Lectures Markov Chains
Markov Chains
Poisson Processes
Poisson Processes
Continuous-Time Markov Chains
Midterm Exam
Continuous-Time Markov Chains
Renewal Processes
Renewal Processes
Queueing Theory
Queueing Theory
Queueing Network
Queueing Network
Final Exam"
N0 @ Lecture f 100%
Method of _ . .
Instruction % 31 # Group discussion : 0%
% 31 Case study : 0%
¥ Y Practical exercises : 0%
#¥ Lecture © %
ELe Ross, S.M. Introduction to Probability Models, 13th edition, Academic
Textbooks Press, 2023.
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Homework will be assigned once every two weeks. You are encouraged to

Notice discuss homework and learn from each other, but each person must submit
his/her own work.
=§ 2 ;8 ¢ Homework 30%
Grading Midterm Exam 35%
Final Exam 35%
%3P You should be comfortable with basic probability theory at the level of
Notes chapters 1-3 of Ross.




