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This is an one-semester introductory probability course for sophomore-level mathematics
students. The main goal is to help students understand the basic stochastic concept and deal with
probability problems. This course attempts to present not only the mathematics of probability theory,
but also the many diverse possible applications through numerous examples.
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Kolmogorv’s axioms, problems of permutations and

Axioms of probability combinations

Independence of two events, definition and examples of

Conditional probability conditional probability, application of Bayes’ formula.

) Definitions of discrete and continuous random variables,
Random variables ) e e 4
some important probability distributions.

Concept of jointly distributed random variables, marginal

Joint distributions . . .
distribution, transformation of random variables.

Definitions of expectation and variance, computation of

Expectation and variance .. . .. .
expectations in various models, conditional expectation.

Markov’s inequality, Kolmogorv’s inequality, strong law of
Limiting theorey large numbers, central limit theorem. 2




