Probability,
Math 3640 (old 247), 

Fall 2015
Instructor: Alexander Reznikov
Grader: Yujian Su
Email: aleksandr.b.reznikov@vanderbilt.edu
Office: SC1527

Office Hours: MW 11:10am-12:40pm

Textbook: Fundamentals of Probability with Stochastic Processes. 

Generally I will follow the book, but sometimes I will switch the order of chapters or sections. 
Prerequisite: You should be absolutely comfortable with differentiation and integration. It will be helpful (but not mandatory) if you know how to use MS Excel, or any math program like MathLab, Maple, Maxima (this one is free). 
Tests: there will be two midterm tests; the exact dates will be announced. There will not be any make-up tests. Tentatively, the first midterm will be given after we cover “Conditional probability and independence”; the second midterm will be given after we cover continuous distributions.
Final exam: the comprehensive final exam will be given on December 16, at 9:00am.
Homeworks: the homework will be given roughly every Wednesday. The homework will be due next Wednesday. 

If you know that you will miss the class, you can always send me the homework by email or put it in my mailbox on Tuesday.

Quizzes: sometimes I will give a quiz at the end of the class. The quiz will have a problem from the homework. I will not announce the days for quizzes. 

Points: homeworks and quizzes are worth 15 points. Midterms are worth 100 points each. The final is worth 200 points.
Collaboration: I encourage you to discuss the homework problems with each other. You are more than welcome to discuss the problems with me. However, you should write the final solutions on your own. 

Extra credit: I do not plan to give any extra credit assignments. 

Grading policy: I expect you to clearly write down the solutions of the homework. I and the grader should be able to understand what is written without big effort. No credit will be given for unjustified statements. One worst (or missed) homework will be dropped. 

Preliminary list of topics: we will cover the following topics:
1. Axioms of Probability
2. Combinatorial methods

3. Conditional probability and independence

4. Distribution function and discrete random variables

5. Special discrete distributions

6. Continuous random variables

7. Special continuous distributions

8. Bivariate distributions; multivariate distributions

9. More on expectation and variance

10. Limit theorems

Disclaimer: The above information is subject to change. All changes to the syllabus will be announced in class. 
