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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 functions, multivariate
probability distributions, covariance, distributions of functions of random
variables, sampling distributions, order statistics, and limiting theorems.
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xt Roussas, G. G. (2015). An Introduction to Probability and Statistical
Inference, 2nd edition, Academic Press.
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