M F 1068 ERY 2P PIKT P H 4

S N
. . e AR T

AR AL gf L

F LI CHING CHEN

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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|| 2 AR An SRR B % | Students are able to c4 | A
BxBIERLIER, undersdtand the jointly
probability distribution and
the independence of random
variables,
2 | B AR A AE A 4B S REAK 82 B Students are able to derive c4 | A
BB BT, the distributions of functions
of random variables,
3| 2 ARERRAR LA AEH JE R )B)F 45T Students are able to apply C4 A
T RAEEE A, the order statistics and their
distributions in many
applications,
4| BAERETHRRECGER], MR Z| Students are able to c4 | A
R EFM R RARIRIE G, understand the Laws of
Large Numbers, the Central
Limit Theorem and some
important basic limit
theorems,
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107/02/26~ ) _
U o7/08/04 83.4 Median and mode of a random variable
107/03/05~ . _
2 107/03/11 8§41 Joint p.d.f. and c.df. of two random variables
107/03/12~ ) .
3 107/03/18 84.2 Marginal and conditional p.d.f.
107/03/19~ ) .
4 L07/03/95 84.2 Marginal and conditional p.d.f.
107/03/26~ _ . .
3 107704701 84.3 Expectation of two random variables, covariance,
and correlation coefficient
107/04/02~ o .
6 107/04/08 84 4 Generalizations to k random variables
107/04/09~ ] ] o "
7 107/04/15 8§45 Multinomial, bivariate normal, and multivariate
normal distributions
107/04/16~ _
8 107/04/92 8§51 Independence of random variables
107/04/23~ ] _
9 107/04/99 §5.2 The reproductive property of independence
about some certain distributions
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0 107/05/06 W Xl
107/05/07~ ] . .
1| 470515 | 86.1 Transforming a single random variable
107/05/14~ ] '
121 07/05/20 86.2 Transforming two random variables
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13 §6.3 Linear transformations 86.4 The probability
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integral transform
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14 107/06/03 §6.5 Order statistics
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15 107/06/10 §71 Convergence in distribution and in probability
107/06/11~ .. . N
16 L07/06/17 §7.2 Some applications of convergence in distribution
107/06/18~ ..
17 107/06/24 §7.3 Further limit theorems
107/06/25~ 1
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