MTHXXXX  Probability 1
4 SH

Course Description:

This is an introductory course in probability theory, with an emphasis on problem-solving and modeling.  The course starts with basic concepts of probability spaces and random variables, and moves on to the classification of Markov chains with applications.  Other topics include the law of large numbers and the central limit theorem, with applications to the theory of random walks and Brownian motion.

Prerequisites:

Analysis 1

Role in the program:

This course lays the foundation for the rest of the program.

