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The theory of random fields is an interdisciplinary subject that involves probability theory and
statistical physics. It expands the research scope of probability theory and provides a rigorous
mathematical tool for statistical physics. This course offers a brief introduction to the fundamental

content of the theory of random fields, particularly focusing on discrete time-related theories. It

includes discrete martingales, Haar systems, Lebesgue’s differentiation theorem, random walks,
Gaussian fields, continuous fields, and more.
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