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Week 1 Outline

Reading : Chapters 1, 2 and 3 of Ross.

Goals for the Week:

I Give an overview of the course.
I Do some review by example.
I Motivate stochastic processes: Covid 19, Lions Gate Bridge.
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Course Outline Continued

:

Basic concepts of probability. Review of

I Distributions
I Expectation and moments
I Moment generating functions
I Independence, conditioning

Some of the review will be left up to you.
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Remainder of the Course

Markov Chains

Poisson Processes

Birth and Death Processes

Brownian Motion

Monte Carlo Simulation techniques

I Random number generators
I Generating random variables
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Course Structure

Richard Lockhart, lockhart@sfu.ca.

www.sfu.ca/∼lockhart

Lectures will be recorded and posted to Mediasite which is accessible
in Canvas.

You are expected to watch them on your own BEFORE the class.

During class on Zoom or possibly on BlackBoard Collaborate Ultra I
will do examples, not give lectures.

Office hours on Zoom following lectures.
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Grading

Weekly assignments for 70%.

Midterm: 24 February Wednesday, proctored by Zoom. You will be
required to turn on your camera for the exam.

Midterm worth 15%.

Final project worth 15% due Monday 19 April.

Slides on web; assignments on web; old versions on web.

Canvas for submitting assignments, watching lecture videos.
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Academic Integrity

You may discuss how to do problems with other students but I require
you to turn in your own solutions worked out in your own way.

Answers that are too similar to those of others will be penalized.

The midterm will be invigilated on Zoom; your camera will have to be
turned on.

There will be R assignments. I expect you to submit code so that I
can check the output against the code. You will have to use the R
command setseed so that the same random numbers appear every
time.
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