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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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Students are able to derive the distributions of
functions of random wvariables,
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Students are able to apply the order statistics and
their distributions in many applications.
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Students are able to
understand the Laws of
Large Numbers, the Central
Limit Theorem and some
important basic limit
theorems,
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4 8§43 Expectation of two random variables, covariance,
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16 112/06/04 §6.5 Order statistics
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gl 4 e Roussas, G. G.(2015). An introduction to probability and statistical inference.
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Ross, S.(2009). A first course in probability, 8th ed. Prentice Hall.
Hogg, R. V., McKean, J. W, and Craig, A, T.(2005) Introduction to
mathematical statistics, 6th ed. Prentice Hall.
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