CS 333202 Probability and
Statistics

Instructor: Shun-Ren Yang
Office: EECS 3202
Email: sryang@cs.nthu.edu.tw

Course slides are adapted from slides provided by Prof. Jyh-Cheng Chen
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< People

= [nstructor: f##=[~ (Shun-Ren Yang)
Office: EECS 3202

Tel: ext. 31212

Email: sryang@cs.nthu.edu.tw

Office hours:
= Appointment via Email

= TAS:
° [AFFIIIJ f@iﬂ

= Email: mickey@wmnet.cs.nthu.edu.tw
o %Efxﬁ

= Email: stonc@wmnet.cs.nthu.edu.tw
o — [FFH

= Email: jla-yun@wmnet.cs.nthu.edu.tw

o
o
o
o

Office: & 7 8F 745, Tel: ext. 33542
Office hours: to be determined
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Al Course Objectives

= This course will cover topics of fundamental importance
concerning the concepts, methodology, and the

mathematics of probability. The covered topics are:
Axioms of Probability

Combinatorial Methods (skipped!)

Conditional Probability and Independence

Distribution Functions and Discrete Random Variables
Special Discrete Distributions

Continuous Random Variables

Special Continuous Distributions

Bivariate Distributions

Multivariate Distributions

More Expectations and Variances

Sums of Independent Random Variables and Limit Theorems
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A General Information

= | ectures:
o Tuesday 2:10PM-3:00PM, Friday 3:20PM-5:10PM

= The course web page is located at
o http://wmnet.cs.nthu.edu.tw/Course/PS/
= The course discussion group: to be announced

= Exams
o Quizzes: once per week
o Three closed-book exams, 1st 10/23, 2nd: 12/4, 3'd: 1/15 (tentative)

= Grading

o Homework: 0%

o Quizzes: 25% - closed book, 10-15 minutes in duration

Midterm1: 25% - closed book
Midterm?2: 25% - closed book
Final Exam: 25% - closed book
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< Reading Materials

= Text Book:

o S. Ghahramani, Fundamentals of Probability with Stochastic Processes,
3rd edition, Prentice Hall, 2005

= Additional Reading:

o A. H. Haddad, Probabilistic Systems and Random Signals, Prentice Hall,
2006

o S. Ross, A First Course in Probability, 6th edition, Prentice Hall, 2002

o T.T.Soong, Fundamentals of Probability and Statistics for Engineers,
Wiley, 2004

o R.E.Walpole, R. H. Myers, S. L. Myers, K. Ye, Probability and
Statistics for Engineers and Scientists, 8th Edition, Prentice Hall, 2007

o Check class website regularly

= Handouts:
o Will be available before the class on the course website



A8l Course Academic Integrity Policy

= You are not allowed:
o Copying all or part of someone else's work
o Giving another student in the class a copy of your work
o Consulting with others during an exam

= Students who violate this policy
o Inthe quizzes: no credit
o Inthe exams: final score will be ZERO



A8l Outline of our study

Axioms of Probability (C1)
Combinatorial Methods (C2) => not covered
Conditional Probability and Independence (C3)

Distribution Functions and Discrete Random
Variables (C4)

Special Discrete Distributions (C5)
Continuous Random Variables (C6)
Special Continuous Distributions (C7)
Bivariate Distributions (C8)

Multivariate Distributions (C9)

More Expectations and Variances (C10)

Sums of Independent Random Variables and Limit
Theorems (C11)
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N An Interesting Probability Question
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Nl Solution 1
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N @l Solution 2

FRABER T SEREEED
M EALE SRR

AR = :;;rfé'pm = e {éﬂﬁ T B o
o fi";’{ﬁ,w'\ig ] B
LR ERSEA S /3 + 1/3 = 2/3 -

|
¢




b8l Schedule

WEEK/DATE TENTATIVE TOPICS
1(9/15,9/18)  |Chl
2(9/22,9/25)  |Ch3

3 (9/29, 10/2)

Quiz 1(10/2), Ch3, Ch4 (10/2}#]47,Ch4)

4 (10/6, 10/9)

Quiz 2(10/9), Ch4

5 (10/13, 10/16)

Quiz 3(10/16), Ch4

6 (10/20, 10/23)

Midterm 1(10/23), Ch5

7 (10/27, 10/30)

Ch5

8 (11/3, 11/6)

Quiz 4(11/6), Ch 5

9 (11/10, 11/13)

Quiz 5(11/13), Ch5, Ch6 (LL/13}f#7Che)

10 (11/17, 11/20)

Quiz 6(11/20), Che




b8l Schedule

WEEK/DATE TENTATIVE TOPICS
11 (11/24, 11/27) | Quiz7(11/27), Ch7
12 (12/1, 12/4) | Midterm 2(12/4), Ch7
13 (12/8, 12/11) |Ch7, Ch8

14 (12/15, 12/18) | Quiz8(12/18), Ch8
15 (12/22, 12/25) | Quiz9(12/25), Ch10
16 (12/29) Ch10, Ch11l

17 (1/5, 1/8) Quiz10(1/8), Ch11l
18 (1/12, 1/15) | Final Exam(1/15)




