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INTRODUCTION TO RANDOM PROCESS
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This course will focus on mathematical fundamentals of random processes,
The primary contents are Cumulative Distribution Function (CDF) and
Probability Density Function (PDF). communication,
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derivations and calculations to solve related
mathematical problems,
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SERIEC A % (Subject/Topics) %
108/09/09~ . . .
1 os/00/15 | Review of Probability Theory, 9/13(&) ¥ # # %R’
108/09/16~| __. ) .
2 108/09/92 Discrete Random Variables, Integration by Parts
108/09/23~ . e . .
31 108/09/29 Cumulative Distribution Function (CDF)
108/09/30~
4 108/10/06 Cumulative Distribution Function (CDF), continued
108/10/07~ e ) s N e e m
S| ieonins | 10/10(e) B B 318, 10/11(E )30 % #5425 B 4%
%), National Day Holiday
6| "M b bability Distribution Function (PDF
108/10/20 robability Distribution Function ( )
108/10/21~ . . .
7 108/10/27 Random Variables: Gaussian
108/10/28~ . .
8 108/11/03 Random Variables: Others
108/11/04~
9 Conditional Distribution and Density Functions
108/11/10
108/11/11~ sr o
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108/11/18~
11 108/11/94 Operations on a Single Random Variable: Expected
Values, Moments, Central Moments
108/11/25~
12 108/12/01 Operations on a Single Random Variable: Variance,
Conditional Expected Values
108/12/02~ .. . . .
13 Coefficient of skewness and Coefficient of kurtosis
108/12/08
108/12/09~
14 108/19/15 Pairs of Random Variables: Joint Cumulative
Distribution Function, Joint Probably Density
Functions, Joint Probability Mass Functions
108/12/16~ ) .
15 108/12/99 Pairs of Random Variables
108/12/23~ ) ) .
16 108/12/99 Pairs of Random Variables, continued
108/12/30~
17 109/01/05 Review Homework, Exercises, Objectives, and
Discussions, Problems Solving in classes / 1/3(%)#A
R P B 45
109/01/06~
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44 e Probability and Random Processes with applications to signal processing and
?I; ;}5’ communications, S, L. Miller and D, Childers, Elsevier, 2012,
T

A EBEMBR-AREFF2LE:
http://www.sciencedirect.com/science/book/9780123869814
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