
George Mason University –  Graduate Council 
      
Graduate Course Approval Form

All courses numbered 500 or above must be submitted to the Graduate Council for final approval after approval by the sponsoring College, School or Institute.

Graduate Council requires submission of this form for a new course or any change to existing courses.  For a new course, please attach a copy of the syllabus and catalog description (with catalog credit format, e.g. 3:2:1).  The designated representative of the College, School or Institute should forward the form along with the syllabus and catalog description, if required, as an email attachment (in one file) to the secretary of the Graduate Council.  A printed copy of the form with signatures and the attachments should be brought to the Graduate Council meeting.  Please complete the Graduate Course Coordinator Form if the proposed changes will affect other units.

Note:  Colleges, Schools or Institutes are responsible for submitting new or modified catalog descriptions (35 words or less, using catalog format) to Creative Services by deadlines outlined in the yearly Catalog production calendar.

Please indicate:    New___X____      Modify_______      Delete_______ 
        

Department/Unit:    Computational and Data Sciences               Course Subject/Number:_CSI 971___________

Submitted by:_James Gentle   Ext:_3-1994         Email:__jgentle@gmu.edu

Course Title:_ Probability Theory 

Effective Term (New/Modified Courses only): _Fall, 2009 

Credit Hours: (Fixed) __3_    (Var.) ______ to ______       Grade Type (check one):
__X___ 
Regular graduate (A, B, C, etc.)












_____
Satisfactory/No Credit only 












_____
Special graduate (A, B, C, etc. + IP)

Repeat Status*(check one): _X ​​​ NR-Not repeatable  ____  RD-Repeatable within degree  ____ RT-Repeatable within term      
*Note: Used only for special topics, independent study, or internships courses
Total Number of Hours Allowed: _______





                                                                                     
Schedule Type Code(s): 1._LEC   LEC=Lecture   SEM=Seminar   STU=Studio   INT=Internship   IND=Independent Study



      2.____   LAB=Lab    RCT=Recitation (second code used only for courses with Lab or Rct component)  

Prereq _X__ Coreq ___ (Check one): STAT 544,  MATH 315.

Description of Modification (for modified courses):_This course is to be cross-listed with STAT 971, which has been taught successfully for two  years.  CSI 971 is only a new designation for an existing course; the course will be taught in the same way, and by the same instructors who have successfully taught the course in the past.  The proposed catalog description is exactly the same (except for the number of the course). The purpose of the cross-listing is to give visibility of the course to students in the CSI program. The cross-listing has been approved by the program unit that is in charge of STAT 971.
Special Instructions (major/college/class code restrictions, if needed):__________________________________________


Department/Unit Approval Signature:_________________________________________ Date: _____________
College/School Committee Approval Signature:__________________________________ Date:_____________  

Graduate Council Approval Date:____________  Provost Office Signature:_________________________________

George Mason University 

 
      
Graduate Course Coordination Form
Approval from other units:

Please list those units outside of your own who may be affected by this new, modified, or deleted course.  Each of these units must approve this change prior to its being submitted to the Graduate Council for approval.  

	Unit:


	Head of Unit’s Signature:
	Date:                                                    

	Unit:


	Head of Unit’s Signature:
	Date:                                                    

	Unit:


	Head of Unit’s Signature:
	Date:                                                    

	Unit:


	Head of Unit’s Signature:
	Date:                                                    

	Unit:


	Head of Units Signature:
	Date:                                                    


Graduate Council approval:  ______________________________________________   Date: ____________

Graduate Council representative: __________________________________________    Date: ____________

Provost Office representative:  ____________________________________________    Date: ____________
Course Proposal Submitted to the Graduate Council

By

The College of Science

1. COURSE NUMBER AND TITLE:

CSI 991: Probability Theory
Course Prerequisites:
STAT 544,  MATH 315
Catalog Description:
A rigorous measure-theoretic treatment of probability. Includes expectation, distributions, laws of

large numbers and central limit theorems for independent random variables, characteristic function methods, conditional expectations, martingales, strong and weak convergence, and Markov chains.
2. COURSE JUSTIFICATION:
Course Objectives:
This is an important course that covers rigorous mathematical details of probability theory. 

Course Necessity:

The course will provide more flexibility for students on the computational statistics track of the CSI Ph.D. and M.S. program, who do not take this course due to the limited numbers of electives permitted outside of the CSI courses. We believe that this course will draw attentions of the CSI students would not take it otherwise.

Course Relationship to Existing Programs:

The proposed course provides important contents for students who plan to earn the Ph.D or M.S. degree in the Computational Science and Informatics (CSI) and Statistics. 

Course Relationship to Existing Courses:
This course is to be cross-listed with STAT 761, which has been taught successfully for a number or years.  CSI 991 is only a new designation for an existing course; the course will be taught in the same way, and by the same instructors who have successfully taught the course in the past.  The proposed catalog description is exactly the same (except for the number of the course).
3. APPROVAL HISTORY:
4. SCHEDULING AND PROPOSED INSTRUCTORS:
Semester of Initial Offering:
Fall 2009

Proposed Instructors:

William Rosenberger
5. TENTATIVE SYLLABUS: See attached.

STAT 971
Probability Theory
Spring 2009
Classroom:

Thursday 4:30 – 7:10 p.m., Innovation Hall 136
Instructor:

William F. Rosenberger, Ph.D.




Professor  and Chairman, Department of Statistics
Office:

STII 159, 703-993-3645



Office hours:  By appointment
Prerequisite:
STAT 544:  Masters-level Probability




MATH 315:  Advanced Calculus
Textbook:

Karr, Probability
Schedule:

13 lectures, midterm and final exams
No class on March 12

Last class April 30

Midterm exam:
Thursday, March 5
Final exam:

Thursday, May 7, 4:30 – 7:15 p.m.

Course description:


A rigorous treatment of probability theory for doctoral students.  Probability measures, random variables, convergence concepts, martingales.  A measure-theoretic treatment of probability, but not a course in measure theory.    The course will not include computation of probabilities, the subject of STAT 544.
Class requirements:

Lectures.  Lectures are critical for the understanding of the material.  The textbook is terse, and there will be no way to do well in the class without attending and understanding lecture materials.  It is assumed that students will take careful notes in class.    

Homework.  Homework problems will be assigned weekly.  Late homeworks will be accepted only under exceptional circumstances.  It is expected that students will not collaborate on homework.  There are a finite set of homework problems in probability theory, so it is likely that some solutions or steps will be found in other textbooks or other sources.  On occasion, it may be necessary to reference other sources in your homework.  Failure to reference such sources is considered plagiarism.
Exams.  Exams will be in-class and closed book.  One sheet of notes can be used.
Grading:

The course will consist of 12 lectures, a midterm exam, and a final exam.

Midterm Exam
25%

Final Exam

25% 
Homework

50%
Textbook:

Karr is terse and many students don’t like it.  I use it as a good reference because it covers all the important topics, and has some excellent homework problems.  Some of his proofs are quite elegant.  There are a number of typos in the book, however.  Other books are available that students sometimes like better and can be used as a reference:

Resnick, A Probability Path

Bhat, Modern Probability Theory (lots of errors)

Laha and Rohatgi, Probability Theory

Durrett, Probability Theory and Examples

Chung, A Course in Probability

Billingsley, Probability and Measure

These are ordered from simplest to most difficult.
Academic integrity policy.

By enrolling in this course, each student assumes the responsibilities of an active participant in GMU’s scholarly community in which everyone’s academic work and behavior are held to the highest standards of honesty. Cheating, fabrication, plagiarism, and helping others to commit these acts are all forms of academic dishonesty, and they are wrong.  The GMU policy on academic conduct will be followed in this course.










