EMIS 8370. STOCHASTIC MODELS

Catalog Description
Model building with stochastic processes in applied sciences. Phenomena with uncertain outcomes are formulated as stochastic models and their properties are analyzed. Specific problems come from areas such as population growth queueing, reliability, time series, and social and behavioral processes. Statistical properties of the models are emphasized. Prerequisites: STAT 7370 and graduate standing.
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Bhat, Elements of Applied Stochastic Processes, 2nd edition, John Wiley
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