1B 1088Frs 28k 4

S
e . Bk | %9
F%‘ L v 7ﬁ’- ?fi’ 7

F LIN KUANG-NAN

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 functionsmultivariate
probability distributions, covariance, distributions of functions of random
variables, sampling distributions, order statistics, and limiting theorems,
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1[3ZF2AEARLNERY %é‘l’-‘é‘i%{% JJ, = (1)Let Students understand the basic properties of
7 2ALBEY ML 35 F F 4| probability.
RALERE LA %a‘l' 25 (2) Give students a very good fundation in learning
Statistical theory,
213 F B2 AL KL HESN BREIE S| Let Students to have the Basic Statistical ability and
B A the ability of analysis of data
3R AL AEEZ L ARMA, EH| Let students have the basic concepts in Probability |,
BEN R EEA ability in calculation and area of applications,
4 3%"?%7%@%%$z%¢\* A R34k | Let students have tha basic concepts in probability
HEHREN, theory and ability in calculation
5|RE AT AR E KA A RINARIL| Let students have the basic concepts in probability
HEAEN, theory and have the ability in calculation
6| EEAFFHE. >R EHE A Br4E| Let students to have the ability of calculation,
37 analysis, and logic jugement
TIEEAEREAHE. BEHNE In order to let students to have the ability of
calculation an logic analysis
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1| 1992 o 3 Normal Dist, & Uniform Dist
108/03/08 .3, Normal Dist, niform Dist,
109/03/09~ )
2 109/03/15 Ch.3, Median and Mode of a R.V,
3| DO 01 3 Median and Mode of a RV
109/03/22 .3, Median and Mode of a R.V.
4| VB op 4 Joint df, and Joint p.df. of Two RV
109,032 A4, Joint df. and Joint p.df. of Two R.V.s
5| 90~ oy 4 Marginal and Conditional p.df.
1090405 4, Marginal and Conditional p.df.s
6| "~ cp 4 Marginal and Conditional p.df.
1080419 4, Marginal and Conditional p.df.s
B e R . d Vars
109/04/19 4, Conditional Expectation an ariance
109/04/20~ ) . , .
8 109/04/96 Ch.4, Expectations of a Function of Two R.V.s, Joint
&




109/04/27~ -
%1 100/05/03 kit
109/05/04~ ) . . .
10 108/05/10 Ch.4, Covariance, & Correlation Coefficient
109/05/11~ . . o e
11 Ch.4, The Multinomial & the Bivariate Normal Dist.'s
109/05/17
109/05/18~ ,
12 Ch.4, The Multinomial & the Bivariate Normal Dist.'s
109/05/24
109/05/25~ ,

13 108/05/31 Ch.5, Independent R.V.s and Criteria of Independence
Ch.5, The Reproductive Property of Certain
Distributions

109/06/01~

14 109/06/07 Ch.5, The Reproductive Property of Certain
Distribution (Quiz 2, Using Recitation Class)

109/06/08~ ) )

15 109/06/14 Ch.6, Transforming of a Single RV

109/06/15~ , .

16 Ch.8, Transforming Two or More R.V.s ¥ RK# K

109/06/21
109/06/22~ . .
17| 1OV sk s R R KA B
#:109/6/18-109/6/24)
109/06/29~
18
109/07/05
o J0F 4 1 Quizl: 8%, Quiz2: 1096, Recitation Class and Attitude of
2 Pk Learning:15%.
;i3 %718 | Attitude of Learning:
(1) Be on time to come to the class.
2) Shut off your mobile phone,
(3) Don't talk to each other in the class.
(4) Don't sleep in the class,
(5) No food and drink in the class.
rEXH | T
. G. G. Roussas, An Introduction to Probability and Statistical Inference, 2nd
?Ii J‘; % | edn, Elsevier Taiwan LLC, 2015
T

(1) S. Ross, A First Course in Probability, 5th Edn, Prentice Hall, New
York, 1998.(2) G. G. Roussas, A Course in Mathematical Statistics, 2th Edn.,,
Academic Press, NewYork, 1997,
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