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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 functionsmultivariate
probability distributions, covariance, distributions of functions of random
variables, sampling distributions, order statistics, and limiting theorems,
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BET B E YA AMA, % | Students are able to know 2 | ABDEF
J& A AR F 2 R %U%?ﬁi’\axo and to apply the basic

concepts of probability space
and probability axioms,
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2 | B AEH N T EAEMHAKE F4E A B | Students are able to compute C3 ABDEF
NEILL P BT F B, conditional probabilities and
to use Bayes theorem,and
also able to determine the
independence of events,

3|2 AT MRREM S B A R W A | Students are able to 3 ABDEF
8 B, understand the concepts of

random variables and some

frequently used distributions.

4| B AE E%‘ i dg e % 2 # 48| Students are able to derive C4 ABDEE
#£FHHE, the mathematical
expectation, the variance, and
the moment generating
function of a random variable,

5|2 AT BB AR oL FoEK % | Students are able to Cc4 | ABDEF
giiﬁfdi&;‘i)ﬁlﬂ understand the jointly
probability distribution and
the independence of random

variables,
6| ZAEMTHRLEA AT HEKE| Students are able to derive C4 | ABDEF
B B0 B, the distributions of functions
of random variables,
T BAETHRILA N EBIEFLTZ| Students are able to apply C4 ABDEF
R R A% & 5B, the order statistics and their

distributions in many
applications,
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Students are able to Cc4 ABDEF
IR EF0 A RARIR TG, understand the Laws of
Large Numbers, the Central
Limit Theorem and some
important basic limit
theorems,
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FT=x| p oy n % (Subject/Topics) #ir
1 | 09/13 | Ch.l, Some Fundamental Concepts 99/09/13,16
2 | 09/20 | Ch.1l, Some Fundamental Concepts 09/20,23
3 | 0927 | Ch.l, Random Variables R.V. 09/27,30
4 | 10/04 | Ch.2, Definition of Probability & Some Results 10/04,07
5 | 10/11 | Ch.2, Distribution of a R.V. (Quiz 1, Using Recitation |10/11,14
Class)
6 | 10/18 | Ch.2, Conditional Probability and Related Results 10/18,21
7 | 10/25 | Ch.2, Conditional Probability and Related Results 10/25,28
8 | 11/01 | Ch.2, Independent Events and Related Results 11/01,04
9 | 11/08 | Ch.3, Expectation, Variance, and M.G.F. of a RV, 11/08,11
10 | 11/15 | AT FHFRA




11 | 11/22 | Ch.3, Expectation, Variance, and M.G.F, of a R.V. 11/22,25
12 | 11/29 | Ch.3, Some Probability Inequalities, 11/29,12/02
13 | 12/06 | Ch.3, Some Special R.V.'s 12/06,09
14 | 12/13 | Ch.3, Some Special R.V.'s (Quiz 2, Using Recitation 12/1316
Class)
15 | 12/20 | Ch.3, Median and Mode of a R.V, 12/20,23
16 | 12/27 | Ch4, Joint d.f. and Joint p.df. of Two RV.'s 12/27,30
17 | 01/03 | Ch.4, Marginal and Conditional p.d.f.'s 100/01/03,06
18 | 01/10 | AR F KA
‘ Attitude of Learning: (1) Be on time to come to the class,
2 Pk (2) Shut off your mobile phone.
AREE | (3) Dont talk to each other in the class.
(4) Don't sleep in the class,
(5) No food and drink in the class,
KEXH TR, "
G. G. Roussas, An Introduction to Probability and Statistical Inference,
¥ kA Academic Press, New York, 2003.
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S. Ross, A First Course in Probability, 5th Edn, Prentice Hall, New York,
1998,

G. G. Roussas, A Course in Mathematical Statistics, 2th Edn., Academic Press,
NewYork, 1997,
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