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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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B GE T MR F A RMA, $AE| Students are able to understand and to apply the

R E AR A basic concepts of probability space and probability
axioms,

2 AR R ot BAREIR E A=4£ A B | Students are able to compute conditional probabilities

NEHEL P BT F L, and to use Bayes theorem, and also be able to
determine the independence of events,

268 T MEAE S B A R F B | Students are able to understand the concepts of

) BT, random variables and some frequently used
distributions,

ZAGEE Y 4 2 # 4= | Students are able to derive the mathematical

#£ 'R, expectation, the variance, and the moment generating
function of a random variable,

2 AR T MR A % F 5 LA EA% 8 | Students are able to understand the jointly

%ﬁz%;}i&;ﬁtﬂé}ﬂ probability distribution and the independence of
random variables,

2 AT I A G SR EM | Students are able to derive the distributions of

%‘uﬁ% L8 BT, functions of random variables.,
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Students are able to apply the order statistics and
their distributions in many applications.
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Students are able to understand the Laws of Large
Numbers, the Central

Limit Theorem and some important basic limit
theorems,
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12:?22??? Some fundamental concepts —— Set Theory
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12:?222? Some fundamental concepts —— Set Theory
12:??3;2? The concept of probability and basic results




108/10/07~ N .
5 J0s/10/13 | The concept of probability and basic results
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6 10s/10/20 | The concept of probability and basic results
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7 The concept of probability and basic results;
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Random variables
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8| Los/11003 | Random variables

108/11/04~| . . . .
1 08/11/10 Distribution of random variable
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10 108/11/17 A & KA

108/11/18~ ) ] .
1 Expectation, variance and moment generating
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function
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120 08/19/01 Some probability inequalities
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13 108/12/08 Some special random variables
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14 108/12/15 Some special random variables
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15 108/12/22 Some special random variables
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16 108/12/29 Some special random variables
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170 08/01/05 Median and mode of a random variable
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Ly s A http://wwwl.stat.tku.edu.tw/~shuo/class/prob108.html
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. .14 4 | Roussas, G. G. (2015). An Introduction to Probability and Statistical Inference,
"k’f/ # % | 2nd edition, Academic Press.
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