EEE945 — Introducao aos Processos Estocasticos

1° Semestre de 2014
tercas e quintas 14:55-16:35

Course Overview:

Date Subject: Activity
1 |10-Apr Introduction to Markov chains and processes. Graph representation.
2 22-Apr Transition matrix. Simulation. Problem set 1
3 29-Apr Hidden Markov Models.
4 6-May Stationary probabilities. Irreducibility. Ergodicity. IProblem set 2
5 [8-May Periodicity. Recurrence and Transience.
6 (13-May Markov Processes on Finite Spaces. Problem set 3
7 (15-May Simulation. Stochastic Differential Equations.
R 20-May Markov Chains on Countable Spaces. IProblem set 4
9 PR2-May Martingales.
10R7-May Problem Solving. IProblem set 5
11 29-May Final Exam
12B-Jun Final Project Presentations
13}5-Jun Final Project Presentations
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