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Theoretical Statistics and Mathematics Unit
S.C. Bagchi Memorial Lecture

Date: 26 October, 2017                                        Time: 04:00 P.M.


     Venue: NAB-1, (Ground Floor, A.N. Kolmogorov Bhavan)


Professor M.G. Nadkarni

Pedagogy of the Convergence Theorem

Abstract


 I will discuss J.L. Doob’s epsilon free definition of convergence of a sequence of real numbers and prove his upcrossing inequality for a sequence of real numbers. I will then introduce Martingales at high school level. I will then formulate the Martingale convergence theorem at the undergraduate level and prove it at the advanced undergraduate level.  





All are cordially invited

(This is jointly organized with ISIAA)
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