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Course Description

School of Science Faculty

Course Code: 1713001070

Course Name: Stochastic Processes

Credit/Hours: 3/48

Textbooks: Xiaodong Liu, {Introduction to Stochastic Processes) . 2016.

Reference Books: Sheldon M.Ross. {Introduction to Stochastic Processes) . Press of mechanical
industry



Course Description : INTRODUTION OF STOCHASTIC PROCESS is a technical foundational and
simplified course for the third-year undergraduates with a good background in advanced
mathematical analysis, linear algebra and ordinary differential equations whose specialties is
applied mathematics and statistics. The course is designed specially for statistic specialties group
which involves modern data analysis, aiming to improve the related students understanding to
the theory & technology. The course is a prerequisite for lots of courses, such as communication,
financial engineering etc.. The course covers a wide range of the basic theories and foundational
knowledge including basic stochastic, Poisson process, Markov Process, renewal process and
queuing theory which contribute greatly to modern statistic theories and technologies.



