
STAT 6310, Introduction to Stochastic Processes, Spring 2006
Lecture: TuTh ScS 205, 4 PM – 5:50 PM
Instructor: Prof. Jaimie Kwon  
Office: ScN 318   Phone: 885-3447   e-mail: jaimyoung.kwon at csueastbay dot edu 
Office Hours: TuTh 2:30-4 PM or by appointment 
Class Website:  http://www.sci.csueastbay.edu/~jkwon/ 
Required Text: 

· Higgins and Keller-McNulty, Concepts in Probability and Stochastic Modeling, Duxbury Press, 1994, ISBN: 0534231365
Prerequisites: STAT/MATH 3401 or STAT/ENGR 3601. I will also assume typical first year Stat MS students background (State 3402 and 3502). Students will be mostly OK without 3402 and 3502 but must be willing to learn necessary materials as you go along.
Objectives: This course is an introduction to stochastic models and their applications to science and engineering.  The emphasis will be on modeling random processes occurring or evolving in time.  The major topics covered in this course are discrete-time Markov chains (Chapter 4), Bernoulli counting and Poisson processes (Chapter 7), queueing models and birth-death processes (Chapter 7), and continuous-time Markov chains (Chapter 9).  Other possible topics include reliability, renewal processes, martingales, and Brownian motion.
In terms of the textbook, we will cover most of the book but not necessarily in full details. 

This course is similar to STAT 4401 but will be more thorough and rigorous.

Grading:  Your grade is mainly based on:

· Two Quizzes (10% each). Date TBA. Open book and open note.
· Projects (10%): Computer simulation
· Two Midterms (20% each): Closed book. Date TBA 
· Final (30%): Closed book. 
· You must bring an examination blue book (available at the campus bookstore) and a calculator to each exam.  You won’t need a blue book for quizzes, but bring your calculator.
· To practice for midterm and final, try solving questions that have been assigned as homeworks, measuring time. 
· Although the exams will be “closed-book”, you will be allowed to prepare and use one 8.5" x 11" sheet of notes (on both sides). These notes must be written by hand and may not be composed of photocopies or other machine reproductions of the textbook or of handouts of homework solutions. Also bring your student ID, your own paper (8.5" x 11") and a simple hand calculator for use during midterm and final exams.
In addition, subjective factors such as maturity of approach on the final exam, regular class attendance, and quality of classroom participation may be taken into account in determining your course grade.
The approximate total scores separating letter grades are A (85) B (75) C (60) D (50) F.  In principle, I do not grade on the curve. So if everyone gets above 85 in the total grade, everyone gets A. But if all of you get scores below 50, I probably won’t give all of you F unless there is a strong reason to believe that none you worked hard. So in a worst case list that, I will fall back on grading on a curve and adjust the scale to ensure there will still be some C’s, B’s, and even A’s. In a nutshell, I will use a mix of absolute scale and curve to your advantage as long as you show your work.

Study groups: Since you’re not competing against each other, students are strongly encouraged to form small study groups for mutual self-help.
Computer Software:  We will use statistical computing software R in class. (R is a free download from www.r-project.org) Computing will help you in studying the material, for future research, as well as for finding jobs.
Calculator: 

Bring a simple hand calculator to the class. I will ask you to compute things in class and that will be a good practice for exams.

Use only “simple” functions of your calculator, especially during the exam. You won’t get many points writing down the correct answer to the complex two-sample t-test and simply down “got from calculator.”

Homework: will be assigned but not graded.
Calendar: look at the website for the draft calendar. Mark the important drop dates.

Policy on Make-up Exams: You are expected to take the exams at the scheduled times.  In case of genuine emergency, illness or hardship, for which you can present written documentation I may agree to arrange for a make-up exam.  Make-up exams must always be arranged BEFORE the regular exam is given and always take place AFTER the regular exam. Quizzes may not be made up.

Feedbacks, questions, and comments: Don’t hesitate to ask questions to clarify topics in class. Constructive feedbacks to improve learning experience are strongly encouraged, via in person, email, or phone. Informal in-class survey is planned in the early of the quarter.

Disability: If you have a physical or learning disability, please contact me after the class or during office hours as soon as possible.

Academic dishonesty and disruptive behavior in classroom: Usual rules and high standards apply
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