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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 rule, random
variables and their distributions, moment generating functions, multivariate
probability distributions, covariance, distributions of functions of random
variables, sampling distributions, order statistics, and limiting theorems,
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|| BARTAEEGEAMEL, 34| Students are able to 2 | ABC
JE R AR FE E M AR RN understand and to apply the
basic concepts of probability
space and probability axioms,
2 | B AR RN FEF A1 A B | Students are able to compute 3 ABC
NEILL P BT F B, conditional probabilities and
to use Bayes theorem, and
also be able to determine the
independence of events,
3| ZARET AR B A B F A | Students are able to 3 ABC
& BT, understand the concepts of
random variables and some
frequently used distributions.
4 %i’ﬁ‘é%‘fij—ﬁ?ﬁﬁﬂ % B $ o8| Students are able to derive c4 | ABC
= HE, the mathematical expectation,
the variance, and the moment
generating function of a
random variable,
5|2 AT BB ARy LA EK % | Students are able to c4 | ABC
giiﬁfdi&ﬁ-ﬂﬁ}ﬂ understand the jointly
probability distribution and
the independence of random
variables,
6| ZAERTMLARNIETHEEMK S| Students are able to derive C4 ABC
BOH B0 BT, the distributions of functions
of random variables,
7|2 ARRT LA A BAIEFET| Students are able to apply c4 | ABC
E&i%ﬁ$é)\i—§60 the order statistics and their

distributions in many
applications,




ZERE T AR EB], T RMIE L] Students are able to C4 ABC
R EEGRRBRRILE, understand the Laws of
Large Numbers, the Central
Limit Theorem and some
important basic limit
theorems,
FEP LS B e
KEP KBS o ARl
%i%?%&%%%$ﬁA,ﬁﬁmﬁﬁ\ﬁ%\??% MApk ~ oA
JER M E E M AR E N, o~ F Y Bk
E?i%‘ﬁ‘éi]#ﬁrf'“ﬁ—%’é$%’&}ﬂ Bl ~tdm~F V3% WA Pk~ kR
AN I 3 P BT 08 5L, BBy %
ZPARTHREREBROBSRT R A~ % -7V % VR A
éﬁé}gao I;L N '? iég ;ﬁq
DA AEREBIMLE BEBA| 1BV R AR A
# R, B~F Y%
BAERETHEBEBRE B AERE| HE %~ TV % WA~ A
B Hs Ti&if&}ﬂ I~ —? 3 ;ﬁ(
BAGRTHRIARDIBELMEEE HE % - F V3% I =
B 80 o BT, N L
PAETHREAEANBRRAIERLT| T 3%~ F ¥V 3% AARIE it
E&;ﬁ‘ﬁiﬁﬁ\gao IFL N -'? iéi ;ﬁ(
BAMRTMABER, ¥RABR| % F ¥ % AARIER
B REZOEARIRIRIE, IS I R
AGATL R AR B ARREASE R
ML BReATF A REENL
O AT §§? FALE RBenic 4 o WL ARORE D R
TV °
& Fuse BEFRPLDFRER T LiAfch - Afifet 427 7
F o
3k Bfgp NFE ARG HFE > P %Li‘fﬁak KER
‘ ns % ﬁ E”f’jﬁ‘; :J °
O B ﬁ*" ’@i lg""ﬁh}’ﬁi‘*’m‘fr'?agﬂg#ﬂ FOg A R R
& mond ‘;;’j:@%i ﬁéﬁiﬁ-*fr’%#ﬁﬂ 1 PR A RERT BRI DL TN
O miEkR AL iR e B2 L kDL A -
o i MR LArERLELR sATRESRINE TS
¥ b °
YT BARE TR R REZFEY A2 iR
- 5




% 1 1 2. LNEY
PR TE m % (Subject/Topics) #ar
104/02/24~
1 ; )
oo | Joint p.df. and df. of two random variables
104/03/02~
2 ; )
lowoses | Joint p.df. and df. of two random variables
104/03/09~
3 : eps
104/03/15 Marginal and conditional p.d.f.
104/03/16~
4 : ..
L04/03/22 Marginal and conditional p.d.f.
104/03/23~ . . .
5 Expectation of two random variables, covariance, and
104/03/29 . Wi
correlation coefficient
104/03/30~ o . . .
6 Generalizations to k random variables, Multinomial,
104/04/05 N v
bivariate normal, and multivariate normal
distributions
104/04/06~ .
7 104/04/12 Independence of random variables and some
applications
104/04/13~ .
8 104/04/19 Independence of random variables and some
applications
104/04/20~ .
9 104/04/95 Independence of random variables and some
applications
104/04/27~ o
10 L B
104/05/03 B AR
104/05/04~
11 . .
104/05/10 Transformation of random variables
104/05/11~
12 . .
104/05/17 Transformation of random variables
104/05/18~
13 . .
104/05/24 Transformation of random variables
104/05/25~ ] . . —
14 L04/05/31 Transformation of random variables; Order Statistics
104/06/01~
15 . .
L04/06/07 Order statistics
104/06/08~
16 . .
104/06/14 Order statistics
104/06/15~
17 ; .
104/06/91 Linear transformations
104/06/22~ o
18 ! B
104/06/28 MR R
o 3 Ahttp://wwwl.stat.tku.edu.tw/~shuo/class/prob103html
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Roussas, G. G. (2003). An Introduction to Probability and Statistical Inference,

Academic Press,
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