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Title: Probability and its application
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English Course Description:  (sss ol Sos8 G o L opl5sls asn Jol 8o o o5 solal g Jad o o 5le] alS 52)

Principles of probability, Sample space, Events, Probability of an event, Models of probability, Continuity of probability
function, Conditional probability and independence, Baysian rule and its applications, Random variables, Distribution
function, Discrete random variables and probability mass function, Mathematical expectation and its properties,
Mathematical expectation of a function of discrete random variable, Certain discrete random variables such as Bernollie,
binomial, Poison, geometric, negative binomial, hyper geometric and zeta, Continuous random variable, Probability
density function, Mathematical expectation and variance of continuous random variables, Some special continuous
random variables such as uniform, normal, exponential, gamma, Wiebul, Cauchy and beta, Random variables with joint
distributions, Covariance and corrolation of two random variables, Independent random variables, Conditional
distribution, Discrete and continuous cases, Joint distribution of functions of random variables, Conditional expectation
and its applications, Inequalities in probability such as Markov and Chebychev, Weak law of large numbers, Moment
generating function and its applications, Central limit theorem.
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