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The Islamic University of Gaza 
Faculty of Commerce 
Department of Economics and Applied Statistics 

 

Probability Theory (STAT 2311) 

Spring 2008 
 

Instructor Dr. Samir Safi 

Email: samirsafi@gmail.com 

Website: http://www.iugaza.edu.ps/emp/ssafi 

Time & location:13:00pm -14:00pm, K418 

Office hours:10:00-13:00pm 
 

Textbook: Mathematical Statistics with Applications, Sixth Edition, Dennis D. Wackerly, 
William M. & Richard L. Scheaffer, Duxbury, 2002. 
 

References: 

1. Introduction to Mathematical Statistics, Sixth Edition, Robert V. Hogg, Joseph W. McKean 
and Allen T. Craig, Prentice Hall, 2005. 

2. An Introduction to Mathematical Statistics and Its Applications, 2nd edition, Richard J. 
Larsen and Morris L. Marx 

3. Mathematical Statistics, 6th edition, John E. Freund's 
 

Course Description: 

Mathematical Statistics along with Probability Theory are the foundation courses in Mathematical 
Statistics for all students in Mathematics major. The sequence drives from basic principles the 
classical statistical methodologies: point and interval estimation and hypothesis testing. 

In Probability Theory we discuss the set and probability theory necessary for studying models of 
random variables. We discuss distribution theory related to transformations of random variables in 
one and multi-dimensions and introduce many of the classical models of importance to modern 
statistical theory. 

The prerequisite to this course is knowledge of Calculus. The course requires understanding of the 
concepts of limits, derivatives, integrals, and asymptotic expansions. The ability to perform 
integration over multi-dimensional spaces is particularly important. 
 

Advice:  
I will expect students to attend and participate in all lectures and recitations and to read and 
understand the book, work text problems, and take homework seriously. I cannot overemphasize the 
importance of both reading and practicing over the course of the entire semester! Start reading and 
working problems from day 1.  

The book is written well enough so that you can read it on your own. You will be expected to know 
the material even if we don't cover it in class.  
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Note:  
Some people suffer from "math anxiety." A common symptom of this is paralysis when faced with 
a math problem, and a reluctance to put anything down on paper lest it be wrong. The solution to 
this is practice, and resolution in making mistakes. Write down all the solutions you can think of, 
then examine them to find the errors. Waste lots of paper!  

Some people find themselves studying for a long time without making progress. This can be 
counterproductive. If this sounds like you then either set a time limit for yourself or study until you 
feel that additional time will not be productive. Then stop. I repeat: just stop. Don't feel bad about it. 
I have the same experience. I can only work at a problem for so long before I have to stop.  

Come back to the problem later. If you still can't make progress, come see me. Perhaps we can say 
the right thing to get you going again.  

Homework: 

Homework is assigned each lecture and due one week later, unless noted otherwise. All class 
periods will have readings and problems assigned in advance. These problems are to be worked out 
and handed in to be graded. Your work must be legible or I will not accept it. It is your 
responsibility to ask questions about the readings and problems you do not understand. The purpose 
of written homework in this course is to develop skills in understanding and communicating ideas 
in mathematical statistics. 

Exams: 

Exams are announced in advance and usually consist of 4 or 5 homework problems. These exams 
are closed book, closed note exams. 

Final Grades: 

There will be two exams plus a final exam. The tentative dates will be announced later. Please 
check your schedules for possible conflicts. Final grades will be based on a weighted class average 
determined as follows: 

Homework:   10% 

Mid-term Exams:  40% 

Final Exam:   50% 

Topic Schedule: 
To some extent all dates in this syllabus are approximate and depend on day class progress. The 
following is an approximate reading schedule for the semester. While I might not cover every topic 
or example in the text, you are responsible for everything in chapters 1 through 7. 

Chapter 1: What Is Statistics? 

Chapter 2: Probability 

Chapter 3: Discrete Random Variables and Their Probability Distributions 

Chapter 4: Continuous Random Variables and Their Probability Distributions 

Chapter 5: Multivariate Probability Distributions 

Chapter 6: Functions of Random Variables 

Chapter 7: Sampling Distributions and the Central Limit Theorem 

Have a nice semester 


