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Course Description

The course covers many of the following topics: Random events, sigma-
algebras, monotone classes. Measurable spaces, random variables -
measurable functions. Measures, probability measures, signed measures.
Borel sets in R™d, Lebesgue measure. Caratheodory extension theorem.
Sequences of events and random variables, Borel-Cantelli lemma.
Distributions of random variables. Independence of random variables.
Integral of measurable functions - mathematical expectation,.

Moments of random variables, L_p spaces. Convergence concepts of
measurable functions. Limit theorems for integrals. Weak and strong laws of
large numbers. Completeness of L _p spaces. Conditional expectation and
conditional distribution of random variables. Fubini's theorem.
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