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INTRODUCTION TO PROBABILITY THEORY
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This course is an introduction to the thery of probability. Topics include
probability space, conditional probability, independence, Bayes rule, random
variables and their distributions, moment generating function, multivariate
probability distributions, covariance, distributions of functions of random
variables , sampling distributions, order statistics and limting theorems,
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|| BAERTMEEEARMA, 34| Students are able to 2 | ABCD
JE R AR FE E M AR RN understand and to apply the
basic concepts of probability
space and probability axioms,
2 | ZAEA A LR HRE 442 B | Students are able to compute 3 ABCD
KoEHE, DREFEEHBL, conditional probabilities and
to use Bayes' theorem, and
also able to determine the
independence of events,
3| B A AERR AR REAK 2 B 09 B F A | Students are able to 3 ABCD
& BT, understand the concepts of
random variables and some
frequently used distributions.
4 %i’ﬁ‘é%‘fij—ﬁ?ﬁﬁﬂ % ¥ # fedh| Students are able to derive c4 | ABCD
= HE, the mathematical expectation,
the variance, and the moment
generating function of a
random variable,
5 AE B AR I O A & o BT A EAK % | Students are able to C4 | ABCD
gizﬁfdi&ﬁ-ﬂﬁ}ﬂ undersdtand the jointly
probability distribution and
the independence of random
variables,
6 fﬁ’iﬂé‘ﬁfrlﬁ £ 8 b REA% 42 8| Students are able to derive C4 ABCD
i BB 4B, the distributions of functions
of random variables,
7 AEBR AR 3 A BE ) JE A BT #i3T| Students are able to apply C4 ABCD
E&j—#ﬁ$ 2B, the order statistics and their
distributions in many
applications,
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101/02/13~

1 101/02/19 834 Median and mode of a random variable

101/02/20~

2 L01/02/96 841 Joint p.df. and c.d.f. of two random variables

101/02/27~

3 L01/03/04 §4.2 Marginal and conditional p.d.f.

101/03/05~

4 L0L/03/11 §4.2 Marginal and conditional p.d.f.

101/03/12~ ) ) .
5 §4.3 Expectation of two random variables, covariance,

101/03/18 . o
and correlation coefficient

101/03/19~

6 ‘oot .
101/03/%5 84 4 Generalizations to k random variables




101/03/26~
7 L0L/04/01 §4.5 Multinomial, bivariate normal, and multivariate
normal distributions
101/04/02~ .
8 101/04/08 85.1 Independence of random variables
101/04/09~
9 85.2 The reproductive property of independence
101/04/15 . L e
about some certain distributions
101/04/16~ .
O o100/22 At
101/04/23~ . . .
11 101/04/29 8§61 Transforming a single random variable
101/04/30~ ) )
12 L01/05/06 §6.2 Transforming two random variables
101/05/07~
13 L0L/05/13 §6.3 Linear transformations 86.4 The probability
integral transform
101/05/14~ . .
14 L01/05/20 §6.5 Order statistics
101/05/21~ ) e e . ..
15 §7.1 Convergence in distribution and in probability
101/05/27
101/05/28~
16 101/06/03 §7.2 Some applications of convergence in distribution
101/06/04~ ..
17 101/06/10 §7.3 Further limit theorems
101/06/11~ 1
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