Course Outline

Course Title: Introduction to Stochastic Modeling and Simulation

Speaker: Prof. Tiejun Li (PKU Math)

Date: July 23-27, 2018

Target: 2nd Year Undergraduate Students in Applied Math Summer School 2018

Lectl Noise is everywhere

Lect2 Basic Monte Carlo Methods

Lect3 Markov Chains and Stochastic Modeling for Networks

Lect4 Brownian Motion and Stochastic Modeling for Complex Fluids

Lect5 Concepts in Statistical Inference
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Rationale: The aim of this course is to stimulate the students’ interest to the
field of stochastic modeling and simulations by supplying interesting
applications of stochastic methods in Science and Engineering, basic Monte Carlo

methods in practice and basic modeling tools for random phenomenon.



