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(Description)

Probability theory is a branch of mathematics in the quantitative
study of random phenomena (events). “Probability Theory “is a
compulsory course for the students majoring in mathematics. The
main contents of the course include: sample space and random
events, classical probability model, total probability law and Bayes
formula, random variables and their distributions, expectation and
variance, random vector and joint probability distribution, conditional
expectation, covariance and correlation coefficient, the law of large
numbers and central limit theorems. The main purpose of studying
the course is to understand and recognize the statistical properties
of random phenomena, and to know how to construct stochastic




models and to calculate and analyze the probability of random

events and their related properties.
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Homework 10%

Two Tests 20%
Midterm Exam 20%
Final Exam 50%
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