
ECSE 506. Stochastic Control and Decision Theory. 1

ECSE 506. 
STOCHASTIC 
CONTROL AND 
DECISION THEORY.
Credits: 3

O
ered by: Electrical & Computer Engr (Faculty of Engineering)

Terms o
ered: Winter 2026

View o
erings for Winter 2026 in Visual Schedule Builder.

Description
Modelling of stochastic control systems, controlled Markov processes, 

dynamic programming, imperfect and delayed observations, linear 

quadratic and Gaussian (LQG) systems, team theory, information 

structures, static and dynamic teams, dynamic programming for 

teams,multi-armed bandits.

• (3-0-6)

• Prerequisites: ECSE 509

Most students use Visual Schedule Builder (VSB) to organize their 

schedules. VSB helps you plan class schedules, travel time, and more.

Launch Visual Schedule Builder

https://vsb.mcgill.ca/vsb/criteria.jsp?term=202601&courses=ECSE-506
https://vsb.mcgill.ca/vsb/criteria.jsp

