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Probability Theory is one of the most important subjects in the area of analysis and provides
theoritical backgrounds for statistics, financial engineering, risk analysis, etc.

Through this course,we will learn the basic concepts of Probability theory such as Random
variables, probability distributions, joint and conditional distributions.
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Our goal is to understand the basic concepts of probability space, random phenomena, and underlying
mathematics.
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3 ourlecture and 1 hour practice per week
4, Eorgd
Mid term and Final 40% each, Homework, quiz and attendance 20%.

5. A2
problems in the text book and handouts
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7. 229
Statistics, Financialmathematics, Risk analysis
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Probability theory for actuarial mathematics WA} JAI HEUI KIM 2007 mp\|
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1 228?5?8§?§8~ Introduction to probability

2 228?5?8;??5~ random variables

3 |0 15 7| probability distributions

4 2?8?8985?29~ probability distributions

5 | eongs | joint distributions
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2016-04-06 ~| . . . . .
6 2016-04-12 joint distributions
2016-04-13 ~ . .
7 5016-04~19 practive with Excel
2016-04-20 ~ .
8 5016-04-26 midterm
9 2016-04-27 ~| conditional distributions
2016-05-03
0 2016-05-04 ~ conditional distributions
2016-05-10
11 2016-05-11 ~| conditional distributions
2016-05-17
19 2016-05-18 ~| moments
2016-05-24
43 (201605725 ~  ents
2016-05-31
14 2016-06-01 ~| functions on random variables
2016-06-07
2016-06-08 ~ . .
15 2016-06-14 Practice with Excel
2016-06-15 ~ .
16 2016-06-21 | inal
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