MTHXXXX  Probability 2
4 SH

Course Description:

This is a continuation of probability theory, with a strong emphasis on its use in modeling and queueing theory.  The course starts with basicproperties of exponential random variables, and then applies this to the study of the Poisson process.  Queueing theory forms the bulk of the course with analysis of single server queues, multi-server queues and networks of queues. The course also includes material on continuous time Markov processes, renewal theory and Brownian motion.

Prerequisites:

Analysis 1, Probability 1.

Role in the program:

This course completes the general study of probability theory.

