Basic information about the subject ( independent of the cycle)

	Module name
	Introduction to probability theory

	Erasmus code
	

	ISCED code
	

	Language of instruction
	English

	Website
	

	Prerequisites
	

	ECTS points hour equivalents
	Contact hours (work with an academic teacher) 

Classes: 15

Exam: 2


Total number of hours with an academic teacher: 17

Number of ECTS points with an academic teacher: 1
 
Non-contact hours (students' own work)
Preparing for classes: 30

Literature study: 15

Preparing for the exam: 15

Total number of non-contact hours: 60

Number of ECTS points for non-contact hours: 4 
Total number of ECTS points for the module: 5

	Educational outcomes verification methods
	Final exam (written)

	Description
	The module covers the knowledge in the area of basic notions of probability theory:
1. Probability spaces

2. Classical definition of probability

3. Conditional probability

4. Bayes’ theorem
5. Independence of random events

6. Bernoulli scheme

7. Random variables and probability distributions

8. Expectation, variance and other characteristics

9. Law of large numbers

10. Central limit theorem

	Reading list
	· Rick Durrett, Elementary Probability for Applications, Cambridge University Press, 2009.

· Sheldon Ross , A FIRST COURSE IN PROBABILITY, Eighth Edition, Prentice Hall, 2010.

	Educational outcomes
	KNOWLEDGE: Student knows
1. various definitions of the notion of probability 

2. applications of conditional probability and Bayes’ theorem

3. the notion of independence in probability theory
4. basic examples of applied probability distributions

5. how to compute expectation, variance and other characteristics

6. how to apply law of large numbers and the central limit theorem to real life problems
SKILLS: Student can:
1. compute probabilities in various examples
2. apply Bayes theorem to real life problems
3. study the indepence or depence of random events and variables
4. estimate the risk based on probability, expectation and variance
5. make inference based on limit theorems of probability theory

ATTITUDES

	Practice
	


Information about classes in the cycle

	Website
	

	Educational outcomes verification methods
	Final exam (written)

	Comments
	

	Reading list
	· Rick Durrett, Elementary Probability for Applications, Cambridge University Press, 2009.

· Sheldon Ross , A FIRST COURSE IN PROBABILITY, Eighth Edition, Prentice Hall, 2010.



	Educational outcomes
	KNOWLEDGE Student knows
1. various definitions of the notion of probability 

2. applications of conditional probability and Bayes’ theorem

3. the notion of independence in probability theory

4. basic examples of applied probability distributions

5. how to compute expectation, variance and other characteristics

6. how to apply law of large numbers and the central limit theorem to real life problems
SKILLS: Student can:

1. compute probabilities in various examples
2. apply Bayes theorem to real life problems
3. study the indepence or depence of random events and variables
4. estimate the risk based on probability, expectation and variance
5. make inference based on limit theorems of probability theory

ATTITUDES

	A list of topics
	1. Probability spaces

2. Classical definition of probability

3. Conditional probability

4. Bayes’ theorem

5. Independence of random events

6. Bernoulli scheme

7. Random variables and probability distributions

8. Expectation, variance and other characteristics

9. Law of large numbers

10. Central limit theorem



	Teaching methods
	Lecture and /or individual conversations

	Assessment methods
	


