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Topics in STAT 542

Probability Theory

Transformation and Expectations

Common Families of Distributions

Multiple Random Variables

Properties of Random Sample
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Topics in STAT 543

Principles of Data Reduction

Point Estimation

Hypothesis Testing

Interval estimation

Asymptotic Evaluations
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Sample Space

The set of all possible outcomes of an experiment is called the sample space.
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Random Variable

A random variable is a real-valued function defined over the elements of a sample

space.

Figure: The RV X is defined as the sum of points (x, y)
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Discrete & Continuous Random Variable

Figure: Some well-known Random Variables
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PDF, PMF, CDF
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PDF, CDF: Example
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Derivative formulas
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Integration formulas
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Mean & Variance
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Multiple Random Variables
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Multiple Random Variables: Example
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Some General Advice

Be confident.

Be in contact with faculty members.

Be in touch with your classmates.

Be organized in your academic life.
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