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This course focuses on the concepts of probability, random variables of the
discrete and continuous type, multivariate distributions, some special
distributions, distributions of functions of random variables, limiting
distributions, and some elementary statistical inference and so on.
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100/09/05~
100/09/11

1.1-1.4 Introduction, set theory, probability set
function, conditional probability and independence

100/09/12~
100/09/18

1.5-1.7 Random variables of the discrete type,
random variables of the continuous type

100/09/19~
100/09/25

1.8-1.10 Expectation of a random variable, some
special expectations, Important inequality

100/09/26~
100/10/02

2.1-2.2 Distributions of two random variables,
transformations: bivariate random variables

100/10/03~
100/10/09

2.3—-2.5 Conditional distributions and expectations,
correlation coefficient, independent random variables

100/10/10~
100/10/16

2.6-2.7 Extension to several random variables,
transformations: random vectors

100/10/17~
100/10/23

3.1-3.2 Binomial and related distributions, Poisson
distribution

100/10/24~
100/10/30

3.3-3.4 Gamma and chi-square distributions, Normal
distribution

100/10/31~
100/11/06

R

10

100/11/07~
100/11/13

3.5-3.6 Multivariate normal distribution, t and F
distibution

11

100/11/14~
100/11/20

41-4.2 Expectations of functions, convergence in
probability




100/11/21~
12 43-44 Convergence in distribution, central limit
100/11/27
theorem
100/11/28~ ) . . .
13 100/12,/04 9.1-52 Sampling and statistics, order statistcs
100/12/05~
14 100/12 /1? 9.3-5.4 Tolerance limits for distributions, more on
confidence intervals
100/12/12~ . . .
15 L00/12/18 9.5 Introduction to hypothesis testing
100/12/19~
16 100/19/95 5.6-5.7 Additional comments about statistical tests,
Chi-square tests
100/12/26~
17 9.8-5.9 The method of Monte Carlo, bootstrap
101/01/01
procedure
101/01/02~ -
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