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INTRODUCTION TO PROBABILITY THEORY
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This course includes Combinatorial analysis, probability space, axioms of
probability, conditional probability and independence, discrete/ continuous
random variables, jointly distributed random variables, properties of
expectation and limit theorem.,
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FE R 436, A JEA E | understand the definitions,
#E & PO RE AR, theorems, terminologies, and
apply to problem
understanding and solving,
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4, R BRI, B ¥| understand basic issues such
B, #2=%, as: independence, conditional
probability, Bayes Theorem,
and expected values and
variances,
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PR E o R B, P AR Z | such as:
discrete/continuous/joint
random variables and their
probability distributions,
Central limit theorem, etc.
4 | B A F R B 82 8O — & 49| Students will be familiar to c4 | CDFG
th KA, ﬁ\:' : uniform, binomial, | some well-known random
Poisson, Gaussian, etc, variables such as: uniform,
binomial, Poisson, Gaussian
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Poisson, Gaussian, etc.
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n % (Subject/Topics)

100/02/14~
100/02/20

Review & prob, axioms

100/02/21~
100/02/27

Prob. Axioms & some consequences

100/02/28~
100/03/06

Conditional prob,

100/03/07~
100/03/13

Independence

100/03/14~
100/03/20

Def. of Random wvariables

100/03/21~
100703727

PMF & CDF

100/03/28~
100/04/03

Some well known discrete RVs

100/04/04~
100/04/10

Expected Value & Variance

100/04/11~
100/04/17

Intro. To Continuous RV

10

100/04/18~
100/04/24

A E A

11

100/04/25~
100/05/01

CDF & PDF of cont. RVs

12

100/05/02~
100/05/08

Some well known cont.RVs (Gaussian & others)

13

100/05/09~
100/05/15

Some well known cont.RVs (Gaussian & others)

14

100/05/16~
100/05/22

Joint CDF

15

100/05/23~
100/05/29

Joint/Marginal PMF (discrete) or PDF (cont)

16

100/05/30~
100/06/05

Independent RVs

17

100/06/06~
100/06/12

Sum of RVs and Central limit theorem

18

100/06/13~
100/06/19
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Probability and stochastic processes (2005 2nd ed) by Yates and Goodman
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Introduction to Probability (2nd ed) by Bertsekas
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