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Ross, M. S. A First Course in Probability (Tenth edition). Prentice Hall.
Hoel, P.G., Port, S.C. and Stone, C.J. (2004). Introduction to Probability Theory.
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weekly scheduled contents

Week 1-2:  Axioms of probability:

Kolmogorov s axioms, problems of permutations and combinations. Sample space and events -
Probability measure

Week 3-4: Conditional probability:

Independence of two events, definition and examples of conditional probability, application of
Bayes’ formula.

Week 5-8: Random variables:

Definitions of random variables, some important probability distributions.
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Week 10-12: Joint distributions:

Concept of jointly distributed random variables, marginal distribution, transformation of
random variables

Week 13-14: Expectation and variance:

Definitions of expectation and variance, computation of expectations in various models,
conditional expectation.

Week 15-16: Limiting theorey:

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