Markov Models for Performance Analysis
ISE 538, Spring 2023

Contact Information
Instructor: Sheldon Ross
Office: OHE 310J

Number: (213) 821-1377
Office Hours: tbd

Email: smrossQusc.edu

TA: Peng Dai

TA Email: pengdai@usc.edu
TA Office hours: Tu 2-3

Textbooks Introduction to Probability Models, ed. 12, Sheldon Ross, Aca-
demic Press, 2019

Course Coverage Course Description

A masters level introductory graduate course on stochastic processes, cov-
ering such topics as conditional expectation, exponential random variables,
Poisson Process, discrete time Markov Chains, Queueing theory, Reliability.

Course Objectives To familiarize the students with the concepts and ideas
of stochastic processes, so as to be able to utilize and analyze stochastic mod-
els.

Course Outcomes
e An understanding of and facility in utilizing conditional expectations
¢ Knowledge of exponential random variables and the Poisson process
e An understanding of the concepts and applications of Markov chains
e Knowledge of Queueing theory

Grades Based on

20 percent: Homeworks
30 percent Midterm

50 percent: Final exam



Statement on Academic Conduct and Support Systems
Academic Conduct:

Plagiarism —presenting someone else’s ideas as your own, either verbatim
or recast in your own words - is a serious academic offense with serious
consequences. Please familiarize yourself with the discussion of plagiarism
in SCampus in Part B, Section 11,”Behavior Violating University Stan-
dards” policy.usc.edu/scampus-part-b. Other forms of academic dishonesty
are equally unacceptable. See additional information in SCampus and uni-
versity policies on Research and Scholarship Misconduct.

Students and Disability Accommodations:

USC welcomes students with disabilities into all of the University’s edu-
cational programs. The Office of Student Accessibility Services (OSAS) is
responsible for the determination of appropriate accommodations for stu-
dents who encounter disability-related barriers. Once a student has com-
pleted the OSAS process (registration, initial appointment, and submitted
documentation) and accommodations are determined to be reasonable and
appropriate, a Letter of Accommodation (LOA) will be available to generate
for each course. The LOA must be given to each course instructor by the
student and followed up with a discussion. This should be done as early
in the semester as possible as accommodations are not retroactive. More
information can be found at osas.usc.edu. You may contact OSAS at (213)
740-0776 or via email at osasfrontdesk@usc.edu.



