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o &7 (mathematical statistics)2] 7|22 7 go] st &0 72 ol&3dtH £ oH, £254 1(326.311), 48]
=7 (M1399.000900), EA|0]2 1(326.519A) S} 22 = o] 4] th2r}.
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e Rick Durrett, Probability: Theory and Examples (5th Edition), Cambridge University Press, 2019.
https://sites.math.duke.edu/"rtd/PTE/pte.html
09 e Ase AnALoR A8 4 At
e David Williams, Probability with Martingales, Cambridge University Press, 1991

e Roman Vershynin, High-Dimensional Probability: An Introduction with Applications in Data Science, Cam-
bridge, 2018

e Olav Kallenberg, Foundations of Modern Probability (2nd Edition), Springer, 2002

e Gerald B. Folland, Real Analysis: Modern Techniques and Their Applications (2nd Edition), Wiley, 1999

e Terence Tao, Topics in Random Matrix Theory, AMS, 2012
https://terrytao.wordpress.com/wp-content/uploads/2011/02/matrix-book.pdf
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155 (9/2, 9/4) Introduction, Conditional Expectation
25 (9/9, 9/11) Conditional Expectation
35 (9/16, 9/18) Martingales and Examples
45+ (9/23, 9/25) Doob’s Inequality, Convergence in LP A 1 o (9/26)
53 (9/30, 10/2) Uniform Integrability, Convergence in L'
6 FHAF
73 (10/14, 10/16)  Optional Stopping Theorems A 2 abt (10/17)
83 (10/21, 10/23)  Selected Topics Z7FAL (10/24)
9= (10/28, 10/30)  Selected Topics
105 (11/4, 11/6) Selected Topics
115 (11/11, 11/13)  Selected Topics A 3 vkt (11/14)
1255 (11/18, 11/20)  Selected Topics
135 (11/25, 11/27)  Selected Topics
145 (12/2, 12/4) Selected Topics A 4 vkt (12/5)
155 (12/9, 12/11)  Selected Topics Z1E AL (12/12)
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e Gaussian Process and Brownian Motion

e Space of Probability Measures and Optimal Transport

Probability in High Dimension: Concentration of Measure

Probability and Geometry: Hausdorff measure and Hausdorff dimension
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e Probability and Algebra / Geometry: Random Walk, Laplacian, and relation to Algebra / Geometry of Spaces

e Probability and Algebra / Geometry: Probability and Group Action, Haar measure

Random Matrix Theory

oty A A

B EXEEES |
ooy | A AZEARLA, AADA, LA 5), =]
58 T A2 A%, A A2 9
ey | A AR EALLA), A 2 SR 2o £ ; H‘.ﬁ}ﬂjﬂj ; 87} 42 j&i 4
=] Q s —< o =1 70
2] ZVAF r?JmD Eo Con I% 219 Jto] X ala 1;3531_/&/&111]1 oe e °
’ X(S]ZI;((’)OH ‘KHE iTZ}OﬁETU]Eo 0]0370—’] —1';|§I O]o ‘ = = ° ‘
ARl | 49 som g A4 gt 24 94, HELeT 58 | |
EECEEEEEER | |
92}
AR | gmcon o sq we se | s o) A @ oA B A |
A | | |




