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INTRODUCTION TO RANDOM PROCESS
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This course will give an introduction to probability, estimation, and random
process, Starting with the review of probability theories, several topics will
be covered in the lectures, including random variables, pdf and PDF,
estimation of random variables, stochastic process, and Markov chains, This
course is a connection between basic probability theory in high school study
to the random process in graduate study, and is applicable to various fields,
such as control and data process in experiments,
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3. understand how to apply
the random process theory to
estimation problems in
engineering tasks.
4, develop the ability of
analyzing engineering
problems with mathematics,
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