STAT/MATH 6401, Advanced Probability I, Section 1 and 2, Fall 2005
Lecture: MW ScN 207, 2:00-3:50 pm (Sec. 1) or 6:00-7:50 pm (Sec. 2)
Instructor: Prof. Jaimie Kwon  
Office: ScN 318   Phone: 510-885-3447   e-mail: jaimyoung.kwon at csueastbay dot edu 
Office Hours: MW 4-5:30 pm or by appointment 
Class Website:  http://www.sci.csueastbay.edu/~jkwon/ 
Required Text:  Ross, S. A First Course in Probability, 7th Edition, Prentice Hall, May 18, 2005. (ISBN: 0131856626); The book is similar to the 6th edition (problem numbers may be different).

Other References:  Any graduate level mathematical statistics book(s).

Prerequisites: MATH 3300 and either STAT 3402 or 4401. Differential and integral calculus is used extensively in class.
Objectives: We will learn about the following concepts and techniques:
Moderately advanced treatment of probability theory (no measure theory) and distribution theory. May include: conditioning, moment generating/characteristic functions, modes of convergence, limit theorems, Poisson process, combinatorial techniques, measure and integration. 
We will cover selected parts of all textbook chapters and additional materials (some limit theorem and Bayesian). 

Computer Software:  We will use R for occasional illustration and simulation. Installing and learning the software (R is a free download from www.r-project.org) will help you in studying the material, for future research, as well as for finding jobs.
Grading:  Your grade is mainly based on:

· Homeworks (usually due next Wednesday; not all problems will be graded) and two Quizzes (open-book, covering current materials) (30%).
· Midterm (35%): Wednesday, November 1, 2006. 
· Final (35%): Finals week, December, 2006. Exact date/time already determined by university. To practice for midterm and final, try solving questions that have been assigned as homeworks, measuring time. Aim to solve one problem in 20 minutes (5 problems in ~2 hours).
· Although the exams will be “closed-book”, you will be allowed to prepare and use one 8.5" x 11" sheet of notes (on both sides). These notes must be written by hand and may not be composed of photocopies or other machine reproductions of the textbook or of handouts of homework solutions. Also bring your student ID, your own paper (8.5" x 11") and a simple hand calculator for use during midterm and final exams.
In addition, subjective factors such as maturity of approach on the final exam, regular class attendance, and quality of classroom participation may be taken into account in determining your course grade.
I do not grade on the curve. The approximate average exam scores separating letter grades are A (85) B (75) C (60) D (50) F.  Since you’re not competing against each other, students are strongly encouraged to form small study groups for mutual self-help.
Policy on Make-up Exams: You are expected to take the exams at the scheduled times.  In case of genuine emergency, illness or hardship, for which you can present written documentation I may agree to arrange for a make-up exam.  Make-up exams must always be arranged BEFORE the regular exam is given and always take place AFTER the regular exam. Quizzes may not be made up.
Note on notes: Class notes won’t be posted on the website. Enough time will be given in class for note-taking. Should you miss the class, please use classmates’ help for notes etc. and don’t ask for copy of notes from the instructor.

Feedbacks, questions, and comments: Don’t hesitate to ask questions to clarify topics in class. Constructive feedbacks to improve learning experience are strongly encouraged, via in person, email, or phone.
Draft schedule (subject to changes):
	Week #
	Date
	Day of week
	Topics

	1
	9/27/2006
	Wed
	Permutations; combinations; multinomial coefficients

	2
	10/2/2006
	Monday
	Sample space and events; axioms of probability

	2
	10/4/2006
	Wed
	Conditional probability; Bayes' formula; independence

	3
	10/9/2006
	Monday
	Random variables; Bernoulli, binomial, Poisson, 

geometric, negative binomial, hypergeometric

	3
	10/11/2006
	Wed
	Continuous r.v.; normal, exponential, gamma, beta

	4
	10/16/2006
	Monday
	Distribution of a function of a r.v.

	4
	10/18/2006
	Wed
	Joint distribution; Conditional distribution

	5
	10/23/2006
	Monday
	Conditional expectation; Conditioning

	5
	10/25/2006
	Wed
	Prediction; MGF

	6
	10/30/2006
	Monday
	Multivariate normal

	6
	11/1/2006
	Wed
	Midterm

	7
	11/6/2006
	Monday
	Joint dist of X-bar and S^2

	7
	11/8/2006
	Wed
	Chebychev; WLLN

	8
	11/13/2006
	Monday
	CLT; Normal, Poisson approximation  to binomial

	8
	11/15/2006
	Wed
	Taylor theorem; Delta method; Jensen's inequality

	9
	11/20/2006
	Monday
	t-dist; chi-square; F-distribution

	9
	11/22/2006
	Wed
	Thanksgiving break

	10
	11/27/2006
	Monday
	Variance stabilizing transformation

	10
	11/29/2006
	Wed
	Bayesian computation; Conjugate priors

	11
	12/4/2006
	Monday
	Other random topics and review

	11
	12/6/2006
	Wed
	Other random topics and review

	12
	12/11/2006
	Monday
	Final

	12
	12/13/2006
	Wed
	Final


Disability: If you have a physical or learning disability, please contact me after the class or during office hours as soon as possible.

Academic dishonesty and disruptive behavior in classroom: Usual rules and high standards apply
