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Syllabus for STAT 551, Applied Stochastic Processes, Fall 2021 

 
STAT 551, Applied Stochastic Processes: This course introduces stochastic processes, 
where ‘stochastic’ means determined in a random manner. For example, a board game 
like Monopoly rolls a pair of dice, which is a stochastic process. The focus will be on (1) 
learning enough mathematical theory to understand the processes studied and (2) learning 
how to use R to do simulations to analyze these. 
 
This is a Hybrid Class: This class first meets on Thursday, August 26. After that, there 
will be classes on Tuesdays to go over the lecture slides and optional office hours on 
Thursdays to focus on R programming. 
 
Prerequisites: STAT 201 or equivalent, or permission of department chair. Some 
familiarity with programming expected. 
 
Text: There is no textbook: all the class lecture slides are freely available as a PDF on 
Blackboard. 
 
Optional Text: Introduction to Stochastic Processes with R by Robert P. Dobrow. 
 
Computational Resources: We’ll use R and RStudio in this class. The former is free to 
download at https://cran.case.edu/. The latter has a free version available at 
https://www.rstudio.com/products/rstudio/download/.   
 
Instructor Contact Information: Dr. Roger Bilisoly     
E-mail: BilisolyR@CCSU.edu    
Phone: (860) 832-2852 
Office: Marcus White 318 
E-mail is the best way to contact me this semester.                   
 
Office Hours and Other Appointments: 
Given the pandemic, the teaching conditions for this class may change with little notice. Any 
changes will be posted on the class web page. At present, classes will meet on the ground except 
for snow days, which will then meet online. Time and days for my office hours are posted on the 
class web page. During final’s week, new office hours will be announced. Location of my office 
hours will be online and (conditions permitting) in my office. 
 
Approximate Course Schedule: 
Weeks 1-4: Probability Review -- Read Slides 4-60. 
Weeks 5-9: Markov Chains -- Read Slides 61-144 
Weeks 10-11: Take-home Midterm (given Tuesday, Nov. 2, and due Tuesday, Nov. 9.) 
Weeks 12-13: Finish Remaining Slides. 
Weeks 12-end of semester: Final Presentation. 

• Week 12. Deadline, November 16, to propose a topic by posting on the ‘Final 
Presentation Topic’ discussion thread. I’ll either approve it or suggest changes.  
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• Week 13. Deadline, November 23, to have a final project topic approved. 
• Weeks 14-15. Work on final presentation. 
• Final’s Week. Final presentations given on Thursday, December 9. 

 
Homework: For homework, we’ll create a Homework Wiki. The list of problems is 
given in the Homework PDF. These will have two people assigned to each one. The 
primary person will post their solution, code, and explanation, and the secondary person 
will double check the primary person’s solution. However, I encourage everyone to look 
at all problems because the take-home midterm will be similar. Also, any person can 
comment on any solution. Finally, I have posted a solution as an example. 
 
Midterm: There is a take-home midterm given Tuesday, November 2, and due Tuesday, 
November 9. It will be posted on the class web page as a Word file, and you will submit 
your finished midterm as a PDF along with your R code. Please name your files “Last 
Name, First Name.pdf” and “Last Name, First Name.R,” which will make it easier for me 
to grade. 
 
Final Project: This class is about analyzing stochastic processes with R, so for your final 
project, pick some random process to simulate, which needs to be proposed on the ‘Final 
Project Topic’ thread. After reading it I’ll either approve your idea or suggest some 
changes. Once you get my approval, do your analysis, write up a presentation in 
PowerPoint, and present it on Thursday, December 9. Presentations must be between 15 
and 25 slides long. 
 
Course Grading: R homework (10%), take-home midterm (45%), final project (45%). 
 
Advice: During the semester, if you have any issues that may affect your performance in 
this class, inform me as soon as possible. The longer you wait, the less likely that an 
accommodation can be made.  
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University’s Academic Integrity Policy: It is your responsibility to know the Student Code of 
Conduct (see http://web.ccsu.edu/studentconduct/codeofconduct.asp) and to read the Academic 
Integrity Website (see http://www.ccsu.edu/academicintegrity/.) Some examples of misconduct 
are: copying from another student’s exam; allowing someone to copy from your exam; using 
unauthorized materials during a test; taking an exam out of the classroom during a test; and 
disrupting class. However, for a thorough discussion, see these two links. 
 
Withdrawing from Class: The last day to easily withdraw (receive a grade of W) from any 
CCSU course is November 17, 2021. Please consult with your academic advisor prior to deciding 
to withdraw. Cessation of attendance, notice only to the instructor, or telephone calls to the 
Enrollment Center does not count as an official notice of your intention to drop the course. After 
the above date, withdrawals require approval of both me and the department chair. 
 
Resources Available: If you need help at some point this semester, remember that (1) I have 
office hours, and (2) other students in this class are a potential resource for group studying and 
problem solving. 
 
Disability Statement: Please contact me privately to discuss your specific needs if you believe 
you need course accommodations based on the impact of a disability, medical condition, or if you 
have emergency medical information to share. I must have a copy of the accommodation letter 
from Student Disability Services in order to arrange your class accommodations. Contact Student 
Disability Services, if you are not already registered with them. They maintain confidential 
documentation of your disability and will assist you in coordinating reasonable accommodations 
for this class. 

Statement on Discrimination and Harassment: Central Connecticut State University strives to 
maintain our campus as a place of work and study for faculty, staff, and students that is free of all 
forms of prohibited discrimination and harassment based upon age; ancestry, color; gender 
identity and expression; intellectual disability; learning disability; mental disorder; physical 
disability; marital status, national origin; race; religious creed; sex, (including pregnancy, 
transgender status, sexual harassment and sexual assault); sexual orientation; or any other status 
protected by federal or state laws. Any student who has concerns about this should contact the 
Office of Equity and Inclusion at 860-832-1652 or https://www.ccsu.edu/diversity/, Student 
Affairs at 860-832-1601, or his/her/their faculty member. 

Sexual Misconduct, Intimate Partner Violence and Stalking: Central Connecticut State 
University (CCSU) will not tolerate sexual misconduct against students, staff, faculty, or visitors 
in any form, including but not limited to the following: sexual assault, sexual exploitation, sexual 
harassment or stalking, as defined in CCSU policies. For additional information, please consult 
the CCSU policies at http://www.ccsu.edu/diversity/policies/index.html.  

To file a report, contact: Equity and Inclusion (860-832-1652); Student Affairs (860-
832-1601); Student Rights and Responsibilities (860-832-1667) or the University Police 
(860-832-2375).  
 
For support and advocacy, contact: The Victim Advocate, 860-832-3795; Student 
Wellness Services, 860-832-1926, the Women’s Center, 860-832-1655, the local 
YWCA’s Sexual Assault Crisis Services Hotline, 860-223-1787 (confidential) and 
Prudence Crandall Center for Domestic Violence (confidential), 888-774-2900 (24-hour 
hotline). https://web.ccsu.edu/studentaffairs/resources/files/HowtoHelpBooklet2019.pdf 
has more information. 


