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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, $AE| Students are able to understand and to apply the
R E AR A basic concepts of probability space and probability
axioms,
%—f’i%’ﬁ%i] s S A% £ 4= 12 A B | Students are able to compute conditional probabilities
NEHEL P BT F L, and to use Bayes theorem, and also be able to
determine the independence of events,
268 T MEAE S B A R F B | Students are able to understand the concepts of
& BT, random variables and some frequently used
distributions,
ZAREL LY 4 2 # 4= | Students are able to derive the mathematical
#£ 'R, expectation, the variance, and the moment generating
function of a random variable,
2 AR T MR A % F 5 LA EA% 8 | Students are able to understand the jointly
%ﬁz%;}i&;ﬁtﬂé}ﬂ probability distribution and the independence of
random variables,
ZAGETMIARANIEL LS| Students are able to derive the distributions of
%‘uﬁ% L8 BT, functions of random variables.,
2 AT M I A GE S R A E)F S5 Students are able to apply the order statistics and
z&—ﬂ'—%ﬁ$ B, their distributions in many applications,
2 AR TMREGER, P RAERZ| Students are able to understand the Laws of Large
iﬁ&ﬁ%é’] R IR LA, Numbers, the Central
Limit Theorem and some important basic limit
theorems,
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Ls/030s | Joint p.df. and df. of two random variables
109/03/09~| _ . .
s/ | Joint p.df. and df. of two random variables
109/03/16~ _ —
109/03/29 Marginal and conditional p.d.f.
109/03/23~

109/03/29 Marginal and conditional p.d.f.




109/03/30~
5 Expectation of two random variables, covariance, and
109/04/05 . L.
correlation coefficient
109/04/06~ .. . . .
6 Generalizations to k random variables, Multinomial,
109/04/12 e L
bivariate normal, and multivariate normal
distributions
109/04/13~
7 Independence of random variables and some
109/04/19 =
applications
109/04/20~
8 Independence of random variables and some
109/04/26 o
applications
109/04/27~ Sps
?| 109/05/03 WP A A
109/05/04~
10 Independence of random variables and some
109/05/10 =
applications
109/05/11~ ) .
11 109/05/17 Transformation of random variables
109/05/18~ ) .
12 109/05/94 Transformation of random variables
109/05/25~ ) .
13 109/05/31 Transformation of random variables
109/06/01~ ) ) . .
14 Transformation of random variables; Order Statistics
109/06/07
109/06/08~ . L.
15 109/06/14 Order statistics
109/06/15~
16 Order statistics, Linear transformations if time
109/06/21 o
permitting
109/06/22~ s i s
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. Roussas, G. G. (2015). An Introduction to Probability and Statistical Inference,
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Era L)
4 ¥ » 2 | 1. Hogg, R. V, McKean, J. W, and Craig, A. T. (2005). Introduction to
>~ /?Y

Mathematical Statistics, 6th edition, Prentice Hall,

2. Ross, S. (2009). A First Course in Probability, 8th edition, Prentice Hall.

3. Roussas, G. G. (1997). A Course in Mathematical Statistics, 2nd ed.,
Academic Press,

4. Hoel, P. G, Port, S, C. and Stone, C, J. (1971). Introduction to Probability
Theory, Houghton Mifflin Company.

5. Hogg, R. V. and Craig, A. T. (1995). Introduction to Mathematical Statistics,
5th ed., Prentice Hall,

6. Mood, A. M., Graybill, F. A, and Boes, D. C. (1974). Introduction to the
Theory of Statistics, 3rd ed. McGraw—Hill,




B CRP Y o SRR e TR L RERETE R

22
=L 5 3 -\
oot

\ &=L B % @FFHFE: 250 % @HPFE 300 %
OHRFE 350 %
&Lt GREA) 1100 %

"Hk#H A FI® ks gn https://info. ais. thu. edu. tw/csp & ¥ KAt
BPRoRBFTA TREFELFR IR, &

TLSXB2S0450 2A

MAE WP AR NTE o F R IREPE S FEBEE L F 0 AT
1

4

E/ +x4F 2020/3/16 17:14:20




