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INTRODUCTION TO PROBABILITY THEORY
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This course is an introduction to the theory of probability., Topics include
Probability Space, Conditional Probability, Independence, Bayes Formula,
Random Variable and Their Distributions, Moment Generating Functions,
Multivariate Probability Distributions, Covariance, Distributions of Functions
of Random Variabls, Sampling Distributions, Order Statistics and Limit
Theorems
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103/09/15~
103/09/21 Ch.1l, Some Fundamental Concepts
103/09/22~
103/09/98 Ch.1l, Some Fundamental Concepts
103/09/29~ . ,
103/10/05 Ch.l, Random Variables RV, S
103/10/06~
103/10/12 Ch.2, Definition of Probability & Some Results
103/10/13~
103/10/19 Ch.2, Distribution of a R.V. Quizl, Using Recitation
Class




6 12222;;? Ch.2, Conditional Probability and Related Results

7 "7~ Ch2, Conditional Probability and Related Results

8 12221;2? Ch.2, Independent Events and Related Results

9 122212? Ch.3, Expectation, Variance, and M.G.F. of a RV,
|| it
11 12221;2? Ch.3, Expectation, Variance, and M.G.F. of a R.V.
12 1222;2? Ch.3, Some Probability Inequalities
13 1222;?? Ch.3, Some Special R.V.'s
14 1222;;? Ch.3, Some Special R.V.'s
15 1222;;? Ch.3, Median and Mode of a R.V.
to| ' 77| Cha, Joint df. and Joint p.df. of Two RV.'s
17 121;21;?? Ch.4, Marginal and Conditional p.d.f.’s
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G. G. Roussas, An Introduction to Probability and Statistical Inference,G. G.

¥ A Roussas, A Course in Mathematical Statistics, 2th. Edn,,
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(1) S. Ross, A First Course in Probability, 5th edn., Prentice Hall, New York,
1998(2) G. G. Roussas, A Course in Mathematical Statistics, 2th. Edn.,
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