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INTRODUCTION TO PROBABILITY THEORY
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This course is an introduction to the theory of probability. Topics
includeprobability 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,




ASARRE P IRE PR s s (Db

— ~ B *ﬂ%] %\(-W —k
(=) Mzuar (Cogmtlve i FC) AR 2

(=) "t ; (Psychomotor # #EP)AR

(2) "H &, (Affective f§FA)4E 3

CHE PR TP s

()4 i%%ﬁﬁ%@ﬁﬁwﬁ@wﬁ7
¥#HR&C~P -~

0 TPk s F 162 AR rﬁ*iwllﬁms/é]&““*’(wﬁri
HEZC3I~Co~CO7pF > 7 3 EACOTF » Bay B R

ﬁﬁi:efﬁ—gpﬂ}ﬂx#
(=)%

'x< (mi.)*—)‘ NS Hl:

EET I
G5 i 6 4l

B Pl P2 SR b

A i8R

C2 Bfz~C3 lB* ~C4 ~47 ~

P3 Jbz 3% iF »

P4 B4k i® ~PH p # it ~P6 £]1F

Al &= ~A2 F B~
AS it~ A6 R B

J 2 APREIE

M=
F:"fr J

A'F'K’——IEO

A3 AR~ A4 el

a0

:Ia N

CTHE B TR R R

EASS frrgﬁlé]%‘J
*ﬂl%} &-—rﬂ:.)

(22 im0 & T HE PR SRR T3 (S it 4L - Ho R T R
Fe(mp)fs i 4 3SR RIVHES G FeC)frsa 4 o
(Blde s T ()i 4 ) 7 %A~ AD ~ BEFFF » RI53E 7] o
B , , , . e
FpEC ) TE P R(E2)
B # ’ PARE B | ()it 4
1|1, 2ARETHAEENERMA, £ 1. Students are able to C4 A
ﬁEZ@Iﬂ’f?ﬁﬁ’ ] F ik 3%, understand and to apply the
basic concepts of probability
space and probability axioms,
2|2, BAR N EAFRMKFEFMER 2. Students are able to c4 | A
B K EH] f%‘]ﬁfr$ﬁ"5§¢ compute conditional
probabilities and to use
Bayes' theorem, and also able
to determine the
independence of events,
318, ?iﬁ%?ﬁiﬁ%%%%ﬁ@ﬁ@&ﬁ 3. Students are able to C4 A
F &) BT, understand the concepts of
random variables and some
frequently used distributions.
4|4, ZAEREZTHHLE, % E¥F 4. Students are able to derive| 4 | A
£ F R, the mathematical
expectation,the variance, and
the moment generating
function of a random variable,
5|5, BART BB A E 5 A B 5. Students are able to C4 A
s ¥ ﬁfdi&;ﬁ-ﬂﬁ}ﬂ understand the jointly
probability distribution and
the independence of random
variables,
66. 2ATMILAGKANIELEENKSY 6. Students are able to derive C4 A
BOH B0 BT, the distributios of functions
of random variables,
7|7, BART LA A EAIE/FH 7. Students are able to apply ca | A

the order statistics and their
distributions in many
applications,
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Lgrge Numbers, the Central
Llrmt Theorem and some
important basic limit
theorems.
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Roussas,G.G.(2015), An Introduction to Probability and Statistical Inference,
¥tk A 2nd ed, Elsevier Inc., Taiwan,
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Roussas,G.G.(1997), A Course in Mathematical Statistics, 2nd Ed. Academic
Press.
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