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INTRODUCTION TO PROBABILITY THEORY
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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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|| BAERTMEEEARMA, 34| Students are able to 2 | ABDEF
JE R AR FE E M AR RN understand and to apply the
basic concepts of probability
space and probability axioms,
2 | B AR RN FEF A1 A B | Students are able to compute C3 ABDEF
NEILL P BT F B, conditional probabilities and
to use Bayes theorem, and
also be able to determine the
independence of events,
3|2 AT MRREM S B A R W A | Students are able to 3 ABDEF
& BT, 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
=B R B the mathematical expectation,
the variance, and the moment
generating function of a
random variable,
5| 2T MBS E S AL A 2 | Students are able to C4 ABDEF
%Z%’%,ﬂi&ﬁl)ﬁ}ﬂ understand the jointly
probability distribution and
the independence of random
variables,
6|BAERTHRLEA AT HEKE| Students are able to derive C4 | ABDEF
Bk By - FL, the distributions of functions
of random wvariables.
7| RAERRT MBILA REHNEAIEF ST Students are able to apply C4 ABDEF
TR A EHE, 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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1] 0913 | 3%
Ahttp://wwwl.stat.tku.edu.tw/~shuo/class/prob99.ht
ml,
2 | 09/20 | Some motivating examples and some fundamental
concepts
3 | 09/27 | Some motivating examples and some fundamental
concepts
4 | 10/04 | Some motivating examples and some fundamental
concepts; The concept of probability and basic
results
5| 10/11 | The concept of probability and basic results
6 | 10/18 | The concept of probability and basic results
7 | 10/25 | The concept of probability and basic results;
Random variables
8 | 11/01 | Random variables
9 | 11/08 | Distribution of random variable




10 | 11/15 | BAF FRA
11 | 11/22 | Expectation, variance and moment generating
function
12 | 1129 | Some probability inequalities
13 | 12/06 | Some special random variables
14 | 12/13 | Some special random variables
15 | 12/20 | Some special random variables
16 | 12/27 | Some special random variables
17 | 01/03 | Median and mode of a random variable
18 | 01/10 | BAKRFH KA
3 Rhttp://wwwl.stat.tku.edu.tw/~shuo/class/prob99.html.
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Roussas, G. G. (2003). An Introduction to Probability and Statistical Inference,
ot kA Academic Press.
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