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INTRODUCTION TO PROBABILITY THEORY
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This course includes Combinatorial analysis, probability space, axioms of
probability, conditional probability and independence, discrete/ continuous
random variables, jointly distributed random variables, properties of
expectation and limit theorem.,
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1|1, BAKEmRAEREAMGE 1. Students will be able to c4 | cDG
£, REHEA 43, 3 ATWJE| understand the definitions,
) E R & PR R, theorems, terminologies, and
apply to problem
understanding and solving,
212, BAGEHEMAFEM, 4= 0 B 2. Students will be able to c4 | cp
SIEM, R E. AKREIZ, B understand basic issues such
Z1E, #%F, as: independence, conditional
probability, Bayes Theorem,
and expected values and
variances,
3 S%—iiﬁ%@&?ﬁ%ﬁﬂ EA, e 3. Students will be able to c4 | cp
(Bak, 248, B a) % 1% % # .| understand advanced issues
B AT R 1S % 45 % B, b S AR IR | such as:
232, discrete/continuous/joint
random variables and their
probability distributions,
Central limit theorem, etc.
414, BAHNF RAGEKE B —| 4. Students will be familiar c4 | cp
EHHRBE, ﬁ\:' : uniform, to some well-known random
binomial, Poisson, Gaussian, etc. | variables such as: uniform,
binomial, Poisson, Gaussian
5| 242N FAEEPHRGSE| Students are able to 3 I
VE BEF IR AR, understand the statics
appearing in the daily life,
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p A3z n % (Subject/Topics)

102/02/18~
102/02/24

Chap one: Review & prob, axioms

102/02/25~
102703703

Prob. Axioms & some consequences

102/03/04~

102/03/10 Conditional prob

102/03/11~

102/03/17 Independence

102/03/18~
102/03/24

Chap two: Def. of Random variables

102/03/25~

102/03/31 PMF & CDF
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8 12;;21;?? Expected Value & Variance
9 12;;21;;? Chap three: Intro. To Continuous RV
o s
u| 7| CDF & PDF of cont. RVs
12 12;;2?;?? Some well known cont.RVs (Gaussian & others)
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14 12;;2;;;? Chap four: Joint CDF
15 12;;22%? Joint/Marginal PMF (discrete) or PDF (cont)
16 12;;2?;2? Independent RVs
17 12;;2?2? Sum of RVs and Central limit theorem
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Probability and stochastic processes (2005 2nd ed) by Yates and Goodman
Fitee
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