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PRAL P This approach attempts a rigorous
development of probability by
using the tools of measure theory.

xEp & This course provides the rigorous

mathematical foundations needed
for understanding and working with

the modern theories of probability
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1. Measure-theoretic preliminaries

2. Probabilistic foundations

3. Convergence concepts and weak
convergence

4. Law of Large Numbers

5. Characteristic functions

6. Central Limit Theorem
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