
Pijanothtec II. Earino examhno 2012-2013

Perigrafh majhmatoc

Se autì to m�jhma, ìlec tic ènnoiec pou sunant same stic Pijanìthtec I (mètra pijanìthtac, tuqaÐec

metablhtèc, mèsh tim , anexarthsÐa, sÔgklish tuqaÐwn metablht¸n, ...) ja tic topojet soume se austhr 

b�sh. Par�llhla, ja anaptÔxoume ergaleÐa gia thn apìdeixh oriak¸n jewrhm�twn, kai ja apodeÐxoume

ta dÔo pio antiproswpeutik� tètoia jewr mata twn pijanot twn, dhlad  to nìmo twn meg�lwn arijm¸n

kai to kentrikì oriakì je¸rhma. An o qrìnoc to epitrèyei, ja doÔme kai k�poia apì ta ex c jèmata:

• StoiqeÐa meg�lwn apoklÐsewn (Je¸rhma Cramer).

• Nìmoc epanalambanìmenou logarÐjmou.

• Desmeumènh mèsh tim  kai martingales.

ProapaitoÔmena: Basikèc gn¸seic apì Pijanìthtec I , Apeirostikì I, II, III. Majhmatik  wrimìthta.

Tm ma thc Ôlhc tou maj matoc kalÔptetai me perissìterh leptomèreia sta maj mata An�lush Fourier

kai Olokl rwma Lebesque, JewrÐa mètrou. Aut� den eÐnai proapaitoÔmena.

Suggramma

Probability Essentials. J. Jacod-P. Protter. DeÔterh èkdosh, 2004.

Apì autì, ja kalÔyoume ta kef�laia 1-21. Ta perieqìmena tou biblÐou eÐnai wc ex c.

1. Introduction. 1

2. Axioms of Probability. 7

3. Conditional Probability and Independence. 15

4. Probabilities on a Finite or Countable Space. 21

5. Random Variables on a Countable Space. 27

6. Construction of a Probability Measure. 35

7. Construction of a Probability Measure on R. 39

8. Random Variables. 47

9. Integration with Respect to a Probability Measure. 51

10. Independent Random Variables. 65

11. Probability Distributions on R. 77

12. Probability Distributions on Rn. 87

13. Characteristic Functions. 103

14. Properties of Characteristic Functions. 111

15. Sums of Independent Random Variables. 117

16. Gaussian Random Variables (The Normal

and the Multivariate Normal Distributions). 125

17. Convergence of Random Variables. 141

18. Weak Convergence. 151

19. Weak Convergence and Characteristic Functions. 167

20. The Laws of Large Numbers. 173

21. The Central Limit Theorem. 181

22. L2 and Hilbert Spaces. 189

23. Conditional Expectation. 197

24. Martingales. 211

25. Supermartingales and Submartingales. 219

26. Martingale Inequalities. 223
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27. Martingale Convergence Theorems. 229

28. The Radon-Nikodym Theorem. 243

References. 249

Index. 251

H selÐda tou biblÐou ston Springer eÐnai h ex c

http://www.springer.com/mathematics/probability/book/978-3-540-43871-7

Alla suggrammata

Sta agglik�.

(1) M. Capinski, E. Kopp. Measure, Integral and Probability.

(2) J. Rosenthal. First Look at Rigorous Probability Theory.

(3) S. Resnick. A Probability Path.

(4) D. Williams. Probability with martingales.

(5) R. Durrett. Probability. Theory and examples.

Ta pio p�nw anagr�fontai me aÔxonta bajmì duskolÐac. Ta (4), (5) eÐnai metaptuqiakoÔ epÐpedou,

klasik� biblÐa. To (5) èqei wraÐec kai dÔskolec ask seic. To dikì mac sÔggramma eÐnai sto epÐpedo tou

(2).

Sta ellhnik�. Up�rqoun mìno ta ex c dÔo biblÐa.

(6) S. KalpazÐdou. StoiqeÐa metrojewrÐac pijanot twn.

(7) N. Papad�toc. JewrÐa Pijanot twn.

To (6) eÐnai sunoptikì, kai epikentr¸netai se jèmata jemelÐwshc perissìtero par� se pijanojewrh-

tikèc efarmogèc. To (7) eÐnai metaptuqiakoÔ epipèdou wc proc to perieqìmeno, all� polÔ analutikì,

grammèno me Ôfoc eisagwgikoÔ proptuqiakoÔ biblÐou. DiatÐjetai mìno apì ton suggrafèa, den kuklo-

foreÐ sto empìrio.


