
Probability Theory11
Lecture 1 Mon Jan/21/24.

Today ↑

Blogistics
v What is this course about?
is some examples?

Logistics All the materials
↳Website ↓ available were.

mateoold 25 · github . io/prob2
-Use Piazza

↳ Instructor (matcodd & Jhu . edu) before emailing
Mateo Diaz me!
OH : Monday 3-5pm Wyman S429

↳ TA
Ao Sun
OH : Friday 9 - 11 am Wyman $425

see link on the website.
↳ Textbook ↓

Probabity : Theory & Examples. Rick Durrett.

↳ Grading System
Grade will have a components :
Homework (40 % ) = Every-2 weeks.





🔗

If we haveenough time we will cover
-Ergodic Theory
D Stochastic calculus

.

a Multidimensional Brownian Motion.

some examples
& Monkeys writing Shakespeare.

Imagine you have a Monkey randomly
typing letters in a computer &
&

Assume that they type any letter

uniformly at random.

Any finite sequence of letters has positive
probability of appearing. So the monkey
will eventuaMy type :

A Shakespeare Novel.





often , people solve these problem via

SGD : Stepsize
Xie X - XpVf(X , zi)
-
stochastic approximation
of the gradient.

Since Ex is random, then Ne is random.

Illustrative example: Imagine you are
Uber/Lyft, you want to solve :

pricing
L

max Ezf(x , z)
↑↑ Demand

Revenue

expectationconditional
Question. When does Xp comerge to

-↳a solution? If if converges, can we
have confidence region ? Martingales !








