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( # ) The objective of this course is to teach students how to use probability
theory to model and solve engineering problems.
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2 FLAmREALTP R 2 Students can understand the 4 ABCDEF
concept of random variables.
L &= = o B R EE 24 .
3 F LB e g ST RA | 5 51 dents know how to describe 0 ABCDEF
random variables.
4 F 3 e R 2 | 4 Students can understand the 4 ABCDEF
HopH properties and applications of
random variables.
o F LBl 5 Students can understand limit 4 ABCDEF
theorems.
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1 Sample Space and Probability Model
2 Conditional Probability and Bayes” Theorem
3 Counting Methods
4 Concept of Random Variables
5 Expectation
6 Independence
7 Function of Random Variable
8 Normal Random Variable
9 Multiple Random Variables
10 e T
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Conditional Random Variable

12 Correlation and Covariance
13 Transform Method
14 Sum of Independent Random Variables

The Weak Law of Large Number

Convergence of Random Sequence

The Central Limit Theorem
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“Introduction to Probability” by D. P. Bertsekas and J. N. Tsitsiklis, 2nd Ed., 2 # ]
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Probability and Random Processes for Electrical Engineering by A. Leon-Garcia.
Introduction to Probability and Statistics for Engineers and Scientists by S. M. Ross.
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