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This course is an introduction to the thery of probability, Topics include
probability space, conditional probability, independence, Bayes rule, random
variables and their distributions, moment generating function, multivariate
probability distributions, covariance, distributions of functions of random
variables , sampling distributions, order statistics and limting theorems,
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|| B AT MR EEAMA, 34| Students are able to understand and to apply the
R E AR A basic concepts of probability space and probability
axioms,
2 | B AR RN TR K F 42 A B | Students are able to compute conditional probabilities
K23, LTHePBrEMIEL, and to use Bayes' theorem, and also able to
determine the independence of events,
3| 2 A GERRAREREAL B B9 A B % | Students are able to understand the concepts of
& BT, random variables and some frequently used
distributions,
4| BARBEE M, 2 EBF | Students are able to derive the mathematical
7%= R expectation, the variance, and the moment generating
function of a random variable,
5 HE B AR I A% F o BLfo 4% 42 | Students are able to undersdtand the jointly
giz%,di&-ﬁ-ﬂélﬂ probability distribution and the independence of
random variables,
6|2 ARt A fe Ay HEE ) REA% 82 8| Students are able to derive the distributions of
u%ﬁé’] 2 BE., functions of random variables,
7 BEBE AR X A AE /) B R IB F 4L 3H| Students are able to apply the order statistics and
z&—ﬁ—?}%’g$ B, their distributions in many applications,
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U 10011 Chl. Some motivating examples
111/09/12~ o

2 111/09/18 Chl. Some motivating examples
111/09/19~ o

3 111/09/95 Chl. Some motivating examples
111/09/26~ _ _

4 111/10/02 Ch2. The concept of probability and basic results
111/10/03~ _ _

3 111/10/09 Ch2. The concept of probability and basic results
111/10/10~ _ _

6 111/10/16 Ch2. The concept of probability and basic results
111/10/17~ _ _

T 1110793 Ch2. The concept of probability and basic results
111/10/24~ ) -

8 111/10/30 Ch3. Random variables and their distributions
111/10/31~ ) -

9 11/11/06 Ch3. Random variables and their distributions
111/11/07~ .

10 111/11/13 A & KA
111/11/14~ ] ' .

11 Ch3. Expectation, variance and moment generating
111/11/20 ; °

function of a random variable

11/11/21~ ) . .

12 Ch3. Expectation, variance and moment generating
111/11/27 ; 4

function of a random variable

111/11/28~ o _

13 111/12/04 Ch3. Some probability inequalities
111/12/05~ ) .

14| 1111 | Ch3. Some special random variables
111/12/12~ ) .

51 111918 Ch3. Some special random variables
111/12/19~ ) .

16| |11 /12/25 | Ch3. Some special random variables
111/12/26~ ] .

17 Ch3. Median and mode of a random variable
112/01/01
112/01/02~ . - . o
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Roussas, G. G.(2015). An introduction to probability and statistical inference,
Academic Press,
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Ross, S.(2009). A first course in probability, 8th ed. Prentice Hall.
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