
STAT 550 Fall 2009Applied Probability Professor BaileySyllabusCourse Web Page: http://rohan.sdsu.edu/�babailey/stat550and blakboard.sdsu.eduMeeting Time: Letures: MWF 1:00 - 1:50 p.m. in EBA 340Instrutor: Professor Barbara BaileyGMCS 513email: babailey�sienes.sdsu.eduOÆe Hours: M 11:00 - 12:00 p.m., W 2:00 - 3:00 p.m; by appointmentReferene: The textbook for the ourse isHiggins, J. J. and Keller-MNulty, S. (1995). Conepts in Probability and Stohasti Modeling.Duxbury PressObjetives: Probability and stohasti models are the building bloks for studying variability and uner-tainties in sienti� experiments, soiologial studies, and statistial inferenes. This ourse will provideyou with a basi understanding of the probability theory and methods relevant to sienti� inquiriesand a basi pro�ieny in Monte Carlo simulations. The goal is to improve your skills in probabilistithinking through the development and appliation of stohasti models in observational, experimental,and omputational settings. Additionally, the material will teah you how to approah sienti� prob-lems from a probabilisti perspetive towards ritial reading and evaluation of the sienti� literatureand researh results.Homework: Homework assignments will be regularly available on the ourse blakboard page as announedin lass. The exat due date for eah homework will be given at that time. The homework will ontaina series of pratie problems of whih seleted problems will be graded. The graded problems will belearly spei�ed on the lass web page. The homework will also ontain a series of pratie problemswhih will not be handed in nor graded. The homework serves as a tool to review and pratie thematerial overed in lass. All material overed on the assignments an be questioned on the exams.Homeworks must be handed in by the beginning of leture on the due date. Late homework willnot be aepted, eletroni (email) homework submissions will not be aepted. Someproblems may require omputing and must inlude onise omputer output with a learly presentedversion of your ode. You may drop your lowest perentage sore.You are enouraged to disuss homework problems with other students, but you should write up yoursolutions independently. Your homework solutions for problems requiring omputing mustinlude onise omputer output properly edited, labeled, and neatly displayed.Exams: There will be three in-lass exams on Fridays September 25, Otober 23, November 20. The examswill be losed book. A hand alulator is neessary for all exams.Eah exam will be worth 100 points. You will be allowed to drop your lowest exam grade. No makeupexams are given - no exeptions.The �nal exam will be given Monday, Deember 14 from 1:00 p.m. to 3:00 p.m. in EBA 340. The �nalwill be umulative and omprehensive. 1



Grading: The grade for the lass is based on a sore omposed of the following.Homework 15 %Exams (Best 2 out of 3) 50 %Final Exam 35 %Computing: Some homework assignments will require use of a omputer pakage for probability alula-tions and simulations. Computer output required for homeworks must be properly edited, labeled, andneatly presented. Exams may have questions utilizing omputer output for the probabilisti solutions.We will the use R as a statistial and simulation software tool for the ourse. R is installed on the PCsin GMCS 422/428. You may also download R from the web site www.r-projet.org. The R projetweb site and ourse web page ontain links to primers and introdutory materials on R. We will havean introdution to R session during one of the lasses, time to be announed. Nevertheless, this is aourse in probability, not in omputing. It is your responsibility to learn R.Teahing Furlough Days: There will be no lass on Wednesday November 25 and Friday Deember 11.Topis to be overed: basi outline; topis may be added and/or dropped as the semester proeeds.Building bloks1. Introdution to probability2. Probability modelsa. Disrete distributionsb. Continuous distributions. Distributions of extreme valuesAppliations1. Statistis and simulationa. Statistial infereneb. Monte Carlo methods. Bootstrap and permutation proedures2. Stohasti proessesa. Bernoulli and Poisson proessesb. Markov hains3. Speial topisa. Statistial infereneb. Renewal proesses. Reliabilityd. Bayesian methodsPrerequisites: MATH 151: Calulus II and MATH 254: Introdution to Linear Algebra. Experiene inomputer programming is reommended.Tardiness and Early exits: The lass time is from 1:00 - 1:50 p.m. As ommon ourtesy to your fellowstudents, we would appreiate if you show up to lass on time and leave when dismissed at 1:50. Ifyou must leave early, please inform me and sit on the aisle near an exit so as not to disturb studentslistening to and trying to learn from the letures.2



Code of Aademi Condut on Examinations and Assignments: \At San Diego State University,students are invited to be ative members of the eduational ommunity. As with any ommunity, itsmembers serve a vital role in determining aeptable standards of ondut, whih inludes aademiondut that reets the highest level of honesty and integrity." The \Statement of Student Rightsand Responsibilities lari�es for students their role as members of the ampus ommunity, setting forthwhat is expeted of them in terms of behavior and ontributions to the suess of our university." \In-appropriate ondut by Students . . . is subjet to disipline on all San Diego State University Campuses.The Center for Student Rights and Responsibilities oordinates the disipline proess and establishesstandards and proedures in aordane with regulations ontained in Setions 41301-41304 of Title5 of The California Code of Regulations, and proedures ontained in Exeutive Order 628, StudentDisiplinary Proedures for The California State University." See http://www.sa.sdsu.edu/srr/judiialfor more information.Other information: See ourse web page: http://rohan.sdsu.edu/�babailey/stat550
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