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(Description)

The theory of probability originated from the famous correspondence between Blaise
Pascal and Pierre de Fermat in the 17th century in which they tried to understand gambling.

It is now a most important direction in modern mathematics and plays vital role in modern
human society.

This course covers some typical topics for a first course on the subject with an emphasis on
probabilistic thinking and the rich interplay between probability theory and many other
branches of main stream mathematics. We try to showcase the research trend of

broadening the focus on probabilistic processes on Euclidean lattice to that on general
networks.

The topics covered in the course include elementary probability (probability of events),
discrete random variables, continuous random variables, limit theorems, Markov chains,
Information theory, Graphical Models.

The students are encouraged to write lecture notes and do small research projects.
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