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COURSE DESCRIPTION
Course title Field of science Faculty Institute
Approximation Methods Mathematics Faculty of Institute of Applied
(N 001) Mathematics and Mathematics
Informatics
Study method Number of credits | Study method Number of credits
Lectures 0 Consultations 1
Individual work 4 Seminars 0

Course summary

Course aim is to teach methods for estimating the accuracy of probabilistic approximations in total variation,
uniform and local metrics. Methods include: the characteristic function method, method of convolutions, Stein’s
method. Applications of methods are exemplified by the Berry-Esseen theorem, Le Cam’s compound Poisson
approximation theorem, Poisson approximation theorem via Stein’s method.
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