	STAT 461/561(MATH 441) Probability 


FALL 2013
MWF 1:00pm-1:50pm 
DSH 327 

INSTRUCTOR: Dr. Guoyi Zhang
E-MAIL: gzhang123@gmail.com 
OFFICE: SMLC 318
Phone: (505)2774744 

OFFICE HOURS: MWF 2:00Pm-3:00pm or by appointment  
WEB PAGE: http://www.math.unm.edu/~gzhang12/
TEXT: Casella,G.y Berger, R.L.(2001) Statistical Inference. 2ed. Duxbury Press. 

We will be covering most of the material in Chapters 1-5 in the textbook.


Description:

This course is about mathematical models for random experiments, random variables, expectation. The common discrete and continuous distributions with application. Joint distributions, conditional probability and expectation, independence. Laws of large numbers and the central limit theorem. Moment generating functions. 

PREREQUISITES: 

Math 264: Calculus III. 
 

Topics:

1) probability theory, random variables, density and distribution functions.

 2) Functions of random variables, expected values, moments and moment generating functions.

3) discrete and continuous distributions. Families of distributions. Inequalities.

4)Joint, marginal and conditional distributions. Covariance and correlation.

5) random samples. Functions of random samples (sums, means). Order statistics. Convergence and generation.

	
	Homework 
	
	20% 

	
	Exam 1
	Monday, Sep 23
	25%

	
	Exam 2
	Monday, Nov 4
	25% 

	
	Final 
	Friday, Dec 13, 12:30pm~2:30pm 
	30% 


EXAM DATES AND WEIGHTS:
