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Introduce the basic concepts of probability, random variables, stochastic process, laws of large

HRE (FBEAER - fF& - Introduction to Probability, Second Edition, Dimitri P. Bertsekas

TARfE ~ HAREEER) - and John N. Tsitsiklis, Athena Scientific, 2008.
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Chapter 1: Sample 3

Space and

Probability

Chapter 2: Discrete 9

Random Variables

Chapter 3: General 12

Random Variables

Chapter 4: Further 12

Topics on Random

\VVariables

Chapter 5: Limit 9

Theorems

Chapter 7: Markov 3
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1. Homework assignments and Quizzes: 30%

2. Midterm exam: 35%

3. Final exam: 35%

4. Bonus: up to 5%
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Course Website : E3 &

TA: TBD
Office Hour: TBD
E-mail: TBD
Phone: 03-571-2121 ext. 54586
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Friday 10:00~11:00 ED 835 Email: yumin@nycu.edu.tw
Phone: 31274 (03-513-1274)
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Chapter 2: Joint PMFs, Conditioning,
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Chapter 3: Continuous random variables,
Probability density functions (PDFs), Cumulative

distribution functions
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Chapter 3: The continuous Bayes' rules
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Midterm exam
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10 2026-04- Chapter 4: Derived distributions, Covariance and [2026-04-28]1F8B
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11 2026-05- Chapter 4: Conditional expectation and variance [2026-05-05]F%5B
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Chapter 4: Sum of a random number of

independent random variables
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14 2026-05-
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Chapter 5: Markov and Chebyshev inequalities,

The weak law of large numbers
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Chapter 5: Convergence in probability, The central

[imit theorem
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Chapter 5: The strong law of large numbers
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state behavior of Markov chains
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