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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,
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1 BARTMEENAARMA, #| 1 Students are able to understand and to apply the
BE B A% R M AR BN 3R basic concepts of probability space and probability
axioms,
2 BAFBRAGE ﬁ-’%ﬁ@ﬁﬂ&)ﬂ 2. Students are able to compute conditional
A Kzi’ﬁﬁ#‘]ﬁﬁ? 4" probabilities and to use
Bayes' theorem, and also able
to determine the
independence of events,
3. B AT MM BMMELA & F| 3. Students are able to understand the concepts of
Ji & B, random variables and some frequently used
distributions,
4, FAEETHMLMA, 2 E B 4 Students are able to derive the mathematical
£ F R, expectation,the variance, and the moment generating
function of a random variable,
5. 2 AT MM G4 F 5 B A MEH 5. Students are able to understand the jointly
BERZIBIERLER, probability distribution and the independence of
random variables,
6. 24 THILAGNEE LML 6. Students are able to derive the distributios of
A B B, functions of random variables.,
7. B2ARTMEA G RANEFL 7. Students are able to apply the order statistics and
#fi@‘&;ﬁ(—%ﬁ$ B, their distributions in many applications,
8. ZARTMABIKA, FRAAMR 8. Students are able to understand the Laws of
EERTHEARRIRIER, Large Numbers, the Central Limit Theorem and some
important basic limit theorems,
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109/09/28~
3 109/10/04 Chapter 1. Some Fundamental Concepts
109/10/05~ )
4 109/10/11 Chapter 1. Random Variables
109/10/12~
5 Chapter 2. Definition of Probability and Some Basic
109/10/18 | 2 e
109/10/19~
6 Chapter 2. Definition of Probability and Some Basic
109/10/25 | B
109/10/26~
7 Chapter 2. Distrbution of a Random Variable
109/11/01
109/11/02~
8 Chapter 2. Conditional Probability and Related
109/11/08 | 2 it
109/11/09~
9 109/11/15 Chapter 2. Independent Evens and Related Results
109/11/16~ 1
10 J00/11/22 ARt
109/11/23~
11 Chapter 2. Basic Concepts and Results in Counting
109/11/29
109/11/30~
12 109/12,/06 Chapter 3. Expectation, Variance, and Moment
Generating Function of a Random Variable
109/12/07~
13 108/19/13 Chapter 3. Expectation, Variance, and Moment
Generating Function of a Random Variable
109/12/14~ i .
14 109/12/%0 Chapter 3. Some Probability Inequalities
109/12/21~ . .
15 100/12/97 Chapter 3. Some Special Random Variables
109/12/28~ ) .
16 110/01/03 Chapter 3. Some Special Random Variables
110/01/04~
17 110/01/10 Chapter 3. Median and Mode of a Random Variable
110/01/11~ 1
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gl 4 e Roussas,G.G.(2015), An Introduction to Probability and Statistical Inference,
?’ﬁ %% | 2nd ed, Elsevier Inc., Taiwan.
xt
P Roussas,G.G.(1997), A Course in Mathematical Statistics, 2nd Ed. Academic
70 Press.
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