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Review of basic combinatorial analysis: Counting, permutations, combinations
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Introduction to probability : Axioms, sample spaces, events, and set operations.
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Independence and conditioning: Independence, conditional probabilities, law of total probability,
Bayes’ formula
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e Random variables and distributions : Expectation, common distributions
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Continuous Random Variables
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Joint distributions and jointly distributed random variables: Joint distributions, sums of independent

random variables, conditional distributions
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1. First Course in Probability (7 Edition), Sheldon Ross, Pearson/Prentice-Hall, 2006.
2. Introduction to Probability (2" Edition), D. P. Bertsekas and J. N. Tsitsiklis, Athena Scientific, 2008.
3. Elementary Probability Theory (4™ Edition), Kai Lai Chung and Farid Aitsahlia, Springer, 2006.
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http://mathryazi.blogspot.com/2008/09/blog-post_2243.html

