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LEARNING OUTCOMES 

Learning Outcomes 

With this course, the students:  

⚫ will be familiarized with the concept of stochastic processes,  

⚫ will be able to recognize basic stochastic models, 

⚫ will be able to model real problems by use of stochastic processes, 

⚫ will be able to study the asymptotic behaviour of a Markov process. 

General Competencies 

⚫ Search for, analysis and synthesis of data and information, with the use of the 



necessary technology.  

⚫ Decision making. 

⚫ Production of free, creative and inductive thinking. 

 

CONTENT OF THE COURSE 

Introduction to Stochastic Processes, discrete-time Markov Chains, Chapman-

Kolmogorov equations. Classification of states. Description of the evolution of a 

Markov Chain. Hitting time. Distributions of sojourn time. Asymptotic results, 

stationary distribution. Continuous-time Markov Chains. Poisson process and 

generalizations. Introduction to Queuing Theory. 

 

TEACHING AND LEARNING METHODS - EVALUATION 

TEACHING METHOD In the classroom.  

USE OF INFORMATION 

AND COMMUNICATIONS 

TECHNOLOGY 

Use of e-class.  

Communication through face-to-face discussions 

and e-mails. 

TEACHING 

ORGANIZATION  Activity 
Semester 

Workload 

Lectures 52 hours 

Projects 26 hours 

Individual Study 47 hours 

Course Total 

(25 hours per ECTS) 125 hours 

 

STUDENT   

EVALUATION 

Projects 20%. 

Written final examination 100%. 
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