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Course Description
This course covers basic elements of stochastic processes such as time,
state, increments, stationarity and Markovian property. Students develop
properties and limit theorems of discrete-time Markov chain and branching
processes and then establish key results for the Poisson process and
continuous-time Markov chains, such as the memoryless property, super
positioning, thinning, Kolmogorov's equations and limiting probabilities.
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