MA*711   Probability Theory-I
Sample space, Sigma fields, Measurable spaces, Events. Measure spaces, Probability measure and its properties, Independence of events, Measurable functions, Approximations through simple functions, Random variables, Probability distribution functions: discrete, continuous and absolutely continuous, Independence of random variables, Borel-Cantelli lemma, Integration in measure spaces, Expectation, Fatou’s lemma, Monotone convergence and dominated convergence theorems, Markov, Chebyshev, Cauchy-Schwarz, Minkowski, Holder, Jensen, Absolute continuity of measures, Conditional expectation, Conditional probability measures. Fubini’s theorem, Convolution.
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