
Department of Mathematics and Statistics

McGill University

MATH 447 Elementary Stochastic Processes

Time: MWF 10:30 to 11:30 Place: Burn 1B39

MATH 447 Elementary Stochastic Processes (3 credits; Prerequi-
sites: MATH 323). Conditional probability and conditional expectation,
generating functions. Branching processes and random walk. Markov chains:
transition matrices, classification of states, ergodic theorem, examples. Birth
and death processes, queueing theory.

Textbook: Ross, Sheldon. (1997) Introduction to Probability Models, 6th
Ed. Academic Press, New York.

Marking Scheme:

Formula I Formula II

Assignments: 10% 10%
Midterm (one hour): 20%
Final Exam (three hours): 70% 90%

Your final mark for the course will be the greater of the marks computed
from these two formulas. Those students who do not write the midterm will
be marked according to formula II. If needed, there will be a supplemental
examination. No special writings of the final examination can be arranged,
other than those officially prescribed by the University.

W. J. Anderson
Burnside Hall 1245
Tel: 398-3848
email:bill@math.mcgill.ca
http://www.math.mcgill.ca/anderson/447/

Statement on Academic Integrity: McGill University values academic
integrity. Therefore all students must understand the meaning and conse-
quences of cheating, plagiarism and other academic offences under the Code



of Student Conduct and Disciplinary Procedures (see http://www.mcgill.ca/integrity
for more information).

L’université McGill attache une haute importance à l’honnêteté académique.
Il incombe par conséquent à tous les étudiants de comprendre ce que l’on en-
tend par tricherie, plagiat et autres infractions académiques, ainsi que les
conséquences que peuvent avoir de telles actions, selon le Code de conduite
de l’étudiant et des procédures disciplinaires (pour de plus amples renseigne-
ments, veuillez consulter le site http://www.mcgill.ca/integrity ).


