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Advanced Probability Theory
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Course Code AM__70900 Degree Ph. D.
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Type Elective Credit(s) ’ Hour(s) :
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Prerequisite Advanced calculus
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Course Objectives
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Measure theory based probability theory with major limit theorems.
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Dept.’ s Education Objectives
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I To provide a solid training in rigorous thinking and reasoning ability.
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To establish well-founded background knowledge in pure and applied mathematics.
3 LHBEBEY R -

To prepare the students for interdisciplinary study in the future.
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Basic Learning Outcomes
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Correlation
between Course
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A |Have well-founded expertise and be capable of logical o
reasoning.
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B |Be able to study other fields of science so as to conduct o
interdisciplinary research in the future.
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C |Be capable of independent thinking and have the problem-solving o

skills.
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Measure theory
Integration theory
Independence

Law of large numbers
Central limit theorems
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)
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Taught by department’ s faculty member.
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Course Requirements and Suggested Teaching Methods

b = R R

Lectures, problem sets and examinations.
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