淡江大學九十七學年度第一學期課程教學計畫表

壹、科目名稱：隨機過程
貳、授課老師：陳麗菁 
參、開課系所班級：管科所博士班一年級應用統計組
肆、必選修：選修
伍、學分數：3
陸、先修科目：無
柒、教學內容及進度：

1.  Introduction. 

2.  Conditional Probability and Conditional Expectation. 

3.  Markov Chains: Introduction. 

4.  The long run behavior of Markov Chains. 

5.  Poisson Processes.
6.  Continuous Time Markov Chains.

7.  Renewal Phenomena.
捌、授課方式：課堂講授 
拾、教材課本：Taylor, H, M. and Karlin, S. (1998). An Introduction to Stochastic Modeling, Third Edition. Academic Press, San Diego. 
拾壹、參考書籍：Kijima, M. (1997). Markov Processes for Stochastic Modeling. Chapman & Hall, London.

Karlin, S. and Taylor, H, M. (1975). A First Course in Stochastic Processes, Second edition. Academic Press, New York.
Cox, D. R. and Miller, H. D. (1970). The Theory of Stochastic Processes. Methuen, London.
拾貳、成績考核方式：作業30％、期中考 35%、期末考35%。
  非法影印是違法的行為。請使用正版教科書，勿非法影印他人著作，以免觸法。
