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The objectives of the course are:
1. To provide mathematical background and sufficient experience so that student can read,write
and understand sentences in the language of probability theory.
2 5 2. To introduce students to the basic methodology of probabilistic thinking and apply it to
problems.
3. To understand basic concepts of probability theory and random variables
2 O
=9 = 1) The Meaning of Probability
M F 8 |2) The Axioms of Probability
W 8 [3) Repeated Trials
2 4) The Concept of a Random Variable
B @ |5) Functions of a Random Variable
6) Two Random Variables
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|= Introduction / survey on student study aptitude | 3
T olYoUR AN/ BIE B +5 HIF XA ectures
Axioms of Probability, Conditional probability
23 2|.E O|§ XJIE' 2|_E lectures 3
3= Counting, combination and permutation | 3
T oK A, xE, =9 ectures
Repeated trials — Bernoul li trial
4= Bl - f2%0] 0|2 lectures 3
Concepts of random variable distribution/density
5% |functions lectures 3
e Ha2 JE, 2X/UE &
~ |Specific RV, conditional distribution
6= M HAO =2, XAS 2I lectures 3
Functions of RV g(x) -
7= distribution of the function g(x), mean, variance, loctures 3
moments
RV &%= g(x) - X, B, 24, QHE
Mid-term exam .
8= |=o1 Al Review 3
Moment generating functions, Characteristic
9% |functions lectures 3
QUE MMH & S4 g
Two random variables — bivariate distribution,
0= function of two RVs, joint moments lectures 3
T |0I& RV - Ol& RVOl 2, 0|8 =& RV 84, RQOE
DHE
Two random variables — joint characteristic
functions, conditional distribution, conditional
11 |expected values lectures 3
Ol& RV - XQE 4 &, THE 22X, X2HE J|
Chat
Sequence of RVs —
122 |general concept, mean, covariance, correlation lectures 3
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