Syllabus
Title:    SEG 5580: Advanced Stochastic Models 
Lecturer:  Prof. Chen, Nan
Time and Venue: Monday, 9:30am-12:30pm (ERB 706) 
Office:   709A, William M. W. Mong Engineering Building. 

Tel:      26098237

E-mail:   nchen@se.cuhk.edu.hk
Office Hours: Monday, 4:00pm-6:00pm or by appointments 
Tutor: Mr. Zhengyu Huang

E-mail:   zyhuang@se.cuhk.edu.hk
      Office: ERB 814, Tel: 31634438

      Office hours: Thursday, 9:30am-12:00am or by appointments
Textbook: S. Ross, Stochastic Processes, 2nd Edition, John Wiley & Sons, Inc., 1996.
References: 1. S. Karlin and H. M. Taylor, A First Course in Stochastic Processes, 2nd Edition,

             Academic Press, San Diego, 1975.

           2. R. Durrett, Probability: Theory and Examples, 2nd Edition, Duxbury Press, 

             Belmont, 1996.   

Course Web: www.se.cuhk.edu.hk/~seg5580/                                             
Prerequisite: University level calculus, linear algebra and probability
Grading Policy: 20% Homework, 40% Midterm Exam, 40% Final Exam 
Midterm Exam: Oct. 12, in class, close book
Final Exam: To be announced
Tentative Subjects (Subject to changes):
· Week 1 (Sept. 7): Review of probability theory
· Week 2 (Sept. 14): Poisson processes 

· Week 3 (Sept. 21): Markov chains I 
· Week 4 (Sept. 28): Markov chains II
· Week 5 (Oct. 5): Some classic examples of continuous-time Markov chains
· Week 6 (Oct. 12): Midterm Exam
· Week 7 (Oct. 19): Renewal theory I 
· Week 8 (Oct. 26): Public holiday 
· Week 9 (Nov. 2): Renewal theory II
· Week 10 (Nov. 9): Martingales I
· Week 11 (Nov. 16): Martingales II

· Week 12 (Nov. 23): Brownian motions I

· Week 13 (Nov. 30): Brownian motions II

· Week 14 (Dec. 7): Make-up class 
