MATH 285: Stochastic Processes

Today: Introduction.
Definition of Markov processes

Test Homework on Gradescope
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CHochastic  Processes

Motivotion: Mathemotical meodel of F\no_hom:aha
thot

Stochastic processes have
applications in many disciplines such as

biology,®! chemistry,[”] ecology, (8!

neuroscience, [®! physics, %! image processing, + finance

signal processing,[" control theory,[12]

information theory,['3] computer science, 4!

cryptography!'®! and telecommunications.!®!
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ExamP\eS
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Discrete time Markou chain
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Discrete time Mackou chain

Def 1.5 Let Xo be o discrete time stochastic process
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Discrete time Markou chain
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Exo_mp\e 1.3
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