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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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SLfR R TAZF A, theorem of the random process and have the ability
to solve engineering problems,
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1 110010 Mid-Autumn Festival (NO CLASS)
111/09/12~ ) —
2 111/09/18 Experiments, Models, and Probabilities
111/09/19~| __. '
3 111/00/95 | Discrete Random Variables
111/09/26~ ) .
4 111/10/02 Continuous Random Variables
111/10/03~ . .
5 111/10/09 Pairs of Random Variables
111/10/10~

Pairs of Random Variables

6
111/10/16




111/10/17~
7
/1023 | Random Vectors
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111/10/30 Sums of Random Variables
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111106 | Parameter Estimation Using the Sample Mean
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111120 | Aypothesis Testing
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12 . . .
11/11/27 Estimation of a Random Variable
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111/12/04 Stochastic Processes
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14 .
H1/12/11 Stochastic Processes
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15 . .
111/19/18 Random Signal Processing
111/12/19~
16 .
/1995 | Markov Chains
111/12/26~
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112701701 | To Be Defined
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Yates and Goodman, Probability and Stochastic Processes, New Jersey: John
Wiley & Sons, 2005

L';/ i1 ¥ %l I8 2 N A 22 L& at_ 22 W s > 4 —
! ;ﬁi B (AP » R A G R T L SRR B
Lk 200 % @FEFE:200 % @HFIFE 300 %
ok -
TR emRFE 300 %
T et () ¢ %
"HHE A F I ks ey ! https://info.ais. thu. edu. tw/csp #d Ktk
§ 4 | FERBTR TREPERAFR AR, @
MABREIRZDFTE o FRYIERPT 7 AR L FE ULFE -
TENXB3E3517 0P $3F /3% 2022/7/29  17:12:16




