
Special Mathematics Lecture 
Introduction to probability 

  

Table of content 
I Events and probabilities 1 
   
II Discrete valued random variables 10 
   
III Multivariate discrete distributions 22 
   
IV Probability generating function 31 
   
V Distribution function and density functions 39 
   
VI Multivariate distributions and independence 48 
   
VII Moments and moment generating functions 58 
   
VIII The main limit theorems 69 
   
IX Branching processes 80 
   
X Random walk (1D) 88 
   
XI Random process in continuous time 100 

 






























































































































































































































