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HAz4w it Course Description

This course aims for the understanding of random signals and stochastic processes.
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¥ #% & B % Teaching Schedule & Content

#F = Week R % Subject/Topics % 3xRemarks
1 Introduction
2 Axioms of Probability
3 Random Variables: Distributions and Densities
4 Functions of One Random Variable
5 Expected Value, Moments and Characteristic Function
6 Joint Distributions and Densities
7 Functions of Two Random Variables
8 4/7 A FHCriR)
9 #p ¢ ¥ i Midterm Exam
10 Convergence, Law of Large Numbers and Central Limit Theorem
11 Mean-Square Estimation and Orthogonality Principle
12 Stationary Random Processes
13 Transformation of Random Processes (Systems)
14 Continuous-Time Signals and Systems
15 Discrete-Time Signals and Systems
16 Correlation and Power Spectrum




17 # % ¥ % Final Exam

18 Matched Filters
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I:I ¥ 3% Lecture |:| & %33 Group Discussion I:l FBF ¥ Field Trip
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¥ 5 4] #7 p * Teaching Self-Evaluation

£13#7% % (Innovative Teaching)
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|:| i 3% Flipped Classroom I:l B3kF* Moocs

4 € % = (Social Responsibility)

I:l f 2 B Community Practice I:l A% £ 1% Industy-Academia Cooperation

5 & (¥(Transdisciplinary Projects)

|:| 7 %% Transdisciplinary Teaching |:| % % %% Inter-collegiate Teaching

|:| *EF £ 32 Courses Co-taught with Industry Practitioners
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#e 224 Midterm Exam 50%
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

Textbook: A. Papoulis and S. Pillai, “Probability, Random Variables and Stochastic Processes” , 4th
ed. 2002, McGraw Hill (® )
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