
STOCHASTIC PROCESSES

Instructor: Fuh, Cheng-Der, Graduate Institute of Statistics, National Central University, and

Institute of Statistical Science, Academia Sinica.

Office: 606. (03) 426-7224 and 307. (02) 27835611ext307.

email: stcheng@stat.sinica.edu.tw or cdfuh@stat.ncu.edu.tw

Grades: Homework: 30 %, Midterm Exam.: 30 %, Final Exam.: 40 %.

Course Outline:

1. Laws of Large Numbers.

2. Central Limit Theorems.

3. Random Walks.

4. Martingales.

5. Markov Chains.
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