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#A2 7 5 ¢ This course provides an introduction to elementary probability theory

Course and stochastic processes and show how probability theory can be

Objectives applied to engineering, computer science, management science, social
science, and operations research.

#A2~ % . 1. Introduction to probability theory

Outline of 2.Random variables

Lectures 3. Conditional probability
4.Discrete-time Markov chains
5. The exponential distribution and Poisson process
6. Continuous-time Markov chains
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o 1 4R Lecture - 80%
Method of . _ . .
Instruction % 23t Group discussion : 0%
% »#31 Case study : 0%
¥y Practical exercises @ 20%

#¥ Lecture - %

EL% Sheldon M. Ross. “Introduction to Probability Models” (11th Edition)
Textbooks Academic Press, 2014.
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BBt If the time permits, we will cover Chapter 7 on Renewal Theory.
Notice

#FF 2380 1. Homeworks(i® %) 30%
Grading Every Wednesday, hand in your homework assigned in the previous week.
10 points per exercise problem.
2. Midterm Exam. (¥ %) 30%
Open books, open notes.
3. Final Exam. (¥ %% ) 30 % Open books, open notes.
4. Participation (10%) ¥ %4 o

& 3xzp @ With probability and calculus background.
Notes




