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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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JE R AR FE E M AR RN understand and to apply the

basic concepts of probability
space and probability axioms,

2 | B AH AT EAR R R Ao A B | Students are able to compute C3 | 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 C3 ABCD
& BT, understand the concepts of
random variables and some
frequently used distributions.
4 %—q’iﬁ‘éi‘fij—ﬁ?ﬁﬁﬂ % B $ o8| Students are able to derive C4 | ABCD
= HE, the mathematical expectation,
the variance, and the moment
generating function of a
random variable,
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gizﬁfdi&ﬁ-ﬂﬁ}ﬂ undersdtand the jointly
probability distribution and
the independence of random
variables,
6 | 2 AR 3 A 68 ) 1T E REAK 4 #| Students are able to derive C4 ABCD
% B, 64 BT, the distributions of functions
of random variables,
7 BERE MR I BE 7 B R IE 7 4L 3H| Students are able to apply C4 ABCD
E&j—’%ﬁ$ o EL, the order statistics and their

distributions in many
applications,




ZER ] AABOEB], T RAIE L] Students are able to C4 ABCD
R EEGRRBRRILE, understand the Laws of
Large Numbers, the Central
Limit Theorem and some
important basic limit
theorems.
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