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Course Objectives

1. Experiments, Models, and Probabilities

1) Applying Set Theory to Probability

2) Conditional Probability

3) Independence

2. Basics of Random Variables

1) Definitions

2) Probability Mass Function (PMF)

3) Families of Discrete Random Variables

4) Cumulative Distribution Function (CDF)

5) Probability Density Function (PDF)

6) Families of Continuous Random Variables

3. Random Variables and Expected Value

1) Conditional Probability Mass/Density Function
2) Probability Models of Derived Random Variables
3) Variance and Standard Deviation

4) Expected Value of a Derived Random Variable
4. Multiple Random Variables

1) Joint Cumulative Distribution Function

2) Joint Probability Mass/Density Function

3) Marginal PMF/PDF

4) Functions of Two Random Variables

5) Conditioning by a Random Variable

6) Independent Random Variables

5. Sums of Random Variables

1) Expected Values of Sums

2) PDF of the Sum of Two Random Variables

3) Moment Generating Functions

4) MGF of the Sum of Independent Random Variables
5) Random Sums of Independent Random Variables
6) Central Limit Theorem




7) Law of Large Numbers
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Acquisition of professional competence and enhancement of learning abilities.
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College Basic Learning Outcomes
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A B381C math knowledge, logical reasoning, analytical and problem
-solving skills.

ERPETAEREBIT UE S BIRE Faw 4 o
B [Ability to express ideas and communicate in Chinese and foreign
languages and teamwork skills.
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¢ Lifelong learning ability.

Bl P [1lustration : @ & R 4pRk Highly correlated O & 4pk Moderately correlated

AT
Course Outline

B 5 otz 7

B B EME B f

CEW R B R AT ol (CDF) B 5 E &
CHEETH S A L]~ 1 3% 2 R S BkPDF ¥ i 4
.@i%*ﬁw [T E |

BpiE [~ oo FRPEFAmEL R

9. ﬁP -2

10. a5 A~ FEPFAG

1. %8P i e
12$iﬁiﬁfiﬁﬁ%$¢ﬁ*w¢%‘ﬁwwﬁ@

13. " %2 fr~ B L2+ S FMGF ~ 7 BB Fiifrs? L 1e 2
14. %2 53¢

15. % 4 %

16. = ~ BK & T

17. #f 3%

ﬁ'@w>\$ﬁ%$aﬁl
A

Thg R (FFEE2ME s REXAFIRE - - - F)
Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)
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Course Requirements and Suggested Teaching Methods
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