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This course is an introduction to the theory of probability. Topics
includeprobability space, conditional probability, independence, Bayes

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|1 ZARTHRENARRS, |1 Students are able to understand and to apply the
fE B A% & 2 M Ao BN, basic concepts of probability space and probability
axioms,
2|2, BAREA T HEAEE LA 2. Students are able to compute conditional
AR EHEDL A B EHEL, probabilities and to use
Bayes' theorem, and also able
to determine the
independence of events,
313, BAGE T MAREML S BMELA R F] 3. Students are able to understand the concepts of
JA 8 5B, random variables and some frequently used
distributions,
414, BAGET LI LIE, 2 E ¥ 4 Students are able to derive the mathematical
éf]?ﬁﬂ‘&%‘to expectation,the variance, and the moment generating
function of a random variable,
5|5, BART BT ASEE B AREK| 5. Students are able to understand the jointly
%%ﬁz%’%,ﬂi&,\ﬁfﬂ"ﬂ probability distribution and the independence of
random variables,
6|6, BX T JL7?]‘ £ HEE A& 44 6. Students are able to derive the distributios of
Bk Beg o functions of random variables,
717. %iﬁb?ﬁﬁ?ﬂﬁﬁ 45 7 JE B B JF %] 7. Students are able to apply the order statistics and
TER LB E R their distributions in many applications,
8|8. BARTMABIEA, T RIMMR 8. Students are able to understand the Laws of
TERETEHERBRRIES, Large Numbers, the Central Limit Theorem and some
important basic limit theorems,
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e Chapter 1. Some Motivating Examples
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2 111/09/18 Chapter 1. Some Fundamental Concepts
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5 Chapter 2. Definition of Probability and Some Basic
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Results
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8 11111 Chapter 2. Definition of Probability and Some Basic
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Results
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7 Chapter 2. Distrbution of a Random Variable
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Results
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o it 106 Chapter 2. Independent Events and Related Results
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I 190 Chapter 2. Basic Concepts and Results in Counting
111/11/21~ . '
2] it /97 Chapter 3. Expectation, Variance, and Moment
Generating Function of a Random Variable
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13| 1112700 | Chapter 3. Expectation, Variance, and Moment
Generating Function of a Random Variable
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14 11 Chapter 3. Some Probability Inequalities
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15| 111901 Chapter 3. Some Special Random Variables
8
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16) 111979 Chapter 3. Some Special Random Variables
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17 Chapter 3. Median and Mode of a Random Variable
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G.G. Roussas (2015), An Introduction to Probability and Statistical Inference,
2nd. ed., Elsevier Taiwan LLC. Taiwan.
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P Roussas,G.G.(1997), A Course in Mathematical Statistics, 2nd Ed., Academic
7O Press.
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