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This course aims to provide students a solid mathematical background for
studying communication and network systems. We will introduce the basic
concepts of probability theory and random processes, including random
variables, random vectors, limit theorems of random sequences, statistical
inference, Gaussian and Poisson random processes, and discrete and
continuous Markov chains, Moreover, we will teach students how to apply
probability theory to model and solve wireless communication problems,
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basic concepts of probability.
2| B AT MBS T A A A | Students can understand the C4 ABCD
basic concepts of random
processes,
3| B2ART ARG E KRS | Students can understand the C4 ABCD
basic concepts of statistical
inference,
4| BAERTHRET X8O AERBA | Students can understand the c4 | ABCD
basic concepts of Markov
chains,
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104/09/14~
1 : e
Loa/00/90 | Basic Concept of Probability Theory
104/09/21 ~
2 : .
104/09/27 Discrete Random Variables
104/09/28~
3 : )
104/10/04 Continuous Random Variables
104/10/05~
4 : )
104/10/11 Pairs of Random Variables
104/10/12~
5
Joa/10/1s | Random Vectors
104/10/19~
6
Loa/10/95 | Transform Methods
104/10/26~
7
Loa/110 | Convergence of Random Sequences
104/11/02~
8 . .
loa/1170s | Limit Theorems
104/11/09~
9 . )
low11/15 | Hypothesis Testing (I)
104/11/16~
10 . )
L04/11/92 Hypothesis Testing (II)
104/11/23~
11 . .
Loa/11/29 | Parameter Estimation
104/11/30~ ]
12 Bayesian Inference

104/12/06




104/12/07~ ) .
13 Random Processes and Their Properties
104/12/13
104/12/14~ . . .
14 Power Spectral Density and Optimum Linear
104/12/20 A
Filtering
s 104/12/21~ Kal Filteri
L04/12/27 alman Filtering
104/12/28~
16 . . .
105/01/03 Discrete—Time Markov Chains
105/01/04~
17 . - .
105/01/10 Continuous—Time Markov Chains
105/01/11~
18 1
105/01/17 Final Exam
o All handouts and homework assignments can be downloaded on the course
i3 website. Please visit the course website on a weekly basis,
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A. Leon—Garcia, Probability, Statistics, and Random Processes for Electrical
¥ skh Engineering, 3rd, ed., Pearson, 2009,
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1. D. P. Bertsekas and J. N, Tsitsiklis, Introduction to Probability, 2nd ed,,
Athena Scientific, 2008,

2. R. M. Gray and L. D, Davisson, An Introduction to Statistical Signal
Processing, 1st ed., Cambridge University Press, 2004.
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