THE CHINESE UNVIERSITY OF HONG KONG
Department of Mathematics
MATHA4240 Stochastic Processes, 2020/21 Term 2

---UPDATED on January 4t 2021---

Textbook: Introduction to Stochastic Processes by Hoel, Port and Stone.
(Chapter 1, Chapter 2, and Chapter 3 ONLY)

Schedule for Lecture:

Monday Wednesday .
(1:30pm-2:15pm) (2:30pm-4:15pm) Tentative contents
Chapter 0 Review on Probability
-Probability space
W1 | Jan 11 (video) Jan 13 (video) -Radom variables and distributions
-Expectation and variance
-Sequence of rv
W2 | Jan 18 (video) Jan 20 (video)
Chapter 1 Markov Chains
W3 | Jan 25 (video) Jan 27 (video) -Definitions and examples
-Computations with transition prob
wa | Feb 1 (video) Feb 3 (video) -More examples
W5 | Feb 8 (video) Feb 10 (video)
Feb 15 Feb 17 _ _ .
W6 | (Lunar New Year (Lunar New Year gggeﬁolégi?ea)”(]\ﬁgég())noon’ Itisan
Vacation) Vacation) —
W7 | Feb 22 (cancelled) Feb 24 (video) Chapter 2 Stationary Distributions
-Definition and examples
W8 | Mar 1 (video) Mar 3 (video) -Computations of SD
W9 | Mar 8 (video) Mar 10 (video) -Average f.‘“mber of visits
: : -Waiting time and existence of SD
W10 | Mar 15 (video) Mar 17 (video) -Periodicity
: . March 27 (9:30am-12:00noon; it is an
WIL | Mar 22 (video) Mar 24 (video) added lecture) (video)
W12 Mar 29 Mar 31
(Reading week) (Reading week) Chapter 3 Markov Jump Processes
W13 Apr S Apr7 -Jump process
(Reading week) (Reading week) -Poisson process
W14 | Apr12 Apr 14 -Basic properties of MJP
-Birth and death processes
WI5 | Aprl9 Apr 21 -Limiting properties of MJP
Note:

= Assessment type: Homework (10%, about 8 times), Midterm test (30%), Course report (10%; details
will be announced later), and Final exam (50%; arrangement will be announced later).

= One added course: 9:30am-12:00noon, March 27t (Saturday).

»  Midterm test: March 19" (start from 10:00am; details will be announced later).

= Check your blackboard for zoom information of both course and tutorial lectures.


https://cuhk.zoom.us/rec/share/8DzAOxF3L7D8jFkyW88S2T9Yzph87gkhBclihpNJwnsR2b9wTr0fsJvohL_n_hYS.sDqsHPneZncAnaGE?startTime=1610343012000
https://cuhk.zoom.us/rec/share/axOL-52TmIWr-2OGaTepgINOhulMfAm4OMbopopBn7_giWqJZM00ypn6CBAUwBsC.7zHbt2EQRmqfwOvJ?startTime=1610519402000
https://cuhk.zoom.us/rec/share/tYM2c62aRDICZ9JvxqF7we8N6bPmUhtcRrRJzk86UcvRXs9oFq1aGnhmKTqDqBQ.I0dJ0HMOWYhaDpb_?startTime=1610947945000
https://cuhk.zoom.us/rec/share/t6wjmRFvTHgOe6sCVx_MmHhHAK7YPxAgbVNnk3HAXhk6KmZn1_EDLTGQzwNr700T.4Q8YK06UYgE9uGqy?startTime=1611124205000
https://cuhk.zoom.us/rec/share/2MI1gbhV778Jn3YL25uM8XUgvjs3pydvurj1JEUPwWtcCE96lXqqV9m2LqSLYDoa.U0_aeWqpCn1y6spH?startTime=1611552619000
https://cuhk.zoom.us/rec/share/AyJVu1jmmhOWEur-uvsvbNAh3oMCiaIoUJ6rYsUgOAMvgzAbtMxp9dj5Le_V--WV.pFRQ69DLP38AzJhw?startTime=1611729000000
https://cuhk.zoom.us/rec/share/ubwG0JiZUky075cWWQqHzt2Rgih_pdnrvioSMUF6FeaH5XMBH5zJaSVX9oyGMzrZ.PTvWDUbJxxbTO6P-?startTime=1612157409000
https://cuhk.zoom.us/rec/share/kz_mEvl4HL-56BqkYqia-vyg762fjghLNSc2Bd8WbsCahYP2Ele3x4vIqFBXFRNO.FviTqr5MUcPy5FAd?startTime=1612333824000
https://cuhk.zoom.us/rec/share/bOxeogxPwkrjHqAQYDrLAttA3YeZ5kQxMuLPMgcwMNfEIQeo8hARr1SsXhRknb4.Wo13_097dpZz0-78?startTime=1612758606000
https://cuhk.zoom.us/rec/share/l173RB_NQdFoJt8aSPoxASElm7oMFHXMuTGdjbrDsqAg1jOeIDDpmQHBFU1KEBgQ.3w18SIcqdzkrAkX0?startTime=1612938610000
https://cuhk.zoom.us/rec/share/Ok8TCgYq4oe6pn5_jpZQ0sSsDP3bXNY38RajHb1V1MIxccJcgRH0S6ZZtFIEM3DE.8sCUN91Wo55rKZDY?startTime=1613784608000
https://cuhk.zoom.us/rec/share/hp03idcPUE9rDVPD033yGKzH_EmFooP80N6NOOq-hri98eAAF-M4-MdDrOFDkvzB.CsAFY-e-qeSGvJDn?startTime=1614148205000
https://cuhk.zoom.us/rec/share/gZIIz0ejj2j-zFVWVebJu_dtfmuixNmxyDZ6V-eDuD2Ljx17xrtYZEESLMAL1Z31.4E_CG6uiBFHVwCDc?startTime=1614576608000
https://cuhk.zoom.us/rec/share/E0sejCjSA6ShLX8BIVWOVSqHRvwdVSh1dYf9wVXqmagLjPvM4NpnlD2Q5v3uxgZf.zITWAm4s7Dxe9PsO?startTime=1614753005000
https://cuhk.zoom.us/rec/share/d_uzVXIIWuh11mL74W2c8VeQPtaiTKk7cWEbBZozuPTbFDIYOdi2YvGifJOLb2FA.YB-f0nwA3WBDO5Ba?startTime=1615181413000
https://cuhk.zoom.us/rec/share/D7DadSwwAnV8cfa-0b9iSg-pIzc8js2IC8JVPHOPSEzosI0D6IyEktwetQ6k120P.AQh-3hZGGXMYKv5W?startTime=1615357812000
https://cuhk.zoom.us/rec/share/hDq2Ty6rZyKJ0NDcrM83rAMwaf0fpB7-6IJEirAKDNQzA-woffw0LGtRxRctPNDk.rsGZ7v2NQXeRrZ9o?startTime=1615786235000
https://cuhk.zoom.us/rec/share/jS_KvbVg1iBwKeXpHkSKs5SavQhziiFUeoYoUyBw3V6xq1VdqHIK4g8kw3ttQjPG.2NXHX2-DX6C_OZJp?startTime=1615962619000
https://cuhk.zoom.us/rec/share/UYf7kLVVyZ2JGn1IiDfX7TV7M-CwTtxn2JkSGfhbOFwwFyY7X43wj_JrCSSTSLWr.qIGmNCpJ9Rq7hdNp?startTime=1616391024000
https://cuhk.zoom.us/rec/share/rBE_Pd0gRCcO9cmN3OpQSXTVQbirq2xjFaceh6i_XZsC-3p6S4V4XZ1H9sbPcwg-.EiP9TblqKi90Qw7F?startTime=1616567722000
https://cuhk.zoom.us/rec/share/vP8NKeEgMJLYeeqCjeyEsH3sRf9YfBMOcmHfYiDTjs2n2Jh7aCDTgqeJLLJfBBno.TzYkMT-zSVZfOacU?startTime=1616808614000
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