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In communication, signal process and control system, we usually need to deal
with random signal. To understand probability theory can help us to solve
engineering problems in these systems., This course includes probability
space establishing, random variable, mean value, variance, standard deviation,
and limit theorems., Our goal is to teach students how to use probability
theories solve engineering problems,
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1| SREBEABN, ZH RIBWRIESF %4 | Familiar with probability and stochastic process
B A% E I N X 3 47 T | theories in communication, signal process and control
HE—FEFNETD system,

2 | MEAS S E A ME ¢ 2 4 4549 | Understand random variables and expected value:
AR REAR B2 Z A, a‘l'?-{-%% # | Students will be able to understand the concept of
ENRZMEFREE, LA %ﬁﬂf?}ﬂ random variables, calculate the expected value and
REAK % 2 R A ol Fo é}#ﬁ?ﬁﬁﬁii'&$ variance of random variables, and apply random
%, variables to describe and analyze uncertain events,
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1 112/09/17 Set Theory and Applying Set Theory to Probability
112/09/18~| . .

2 112/09/24 Axioms of Probability
112/09/25~ . .

3 19/10/01 Conditional Probability and Independence




112/10/02~ ) .
4 112/10/08 Random Variable and Probability Space
112/10/09~
5 Distribution Functions and Discrete Random
112/10/15 .
Variables
112/10/16~ ; . . .
6 Multiple Discrete Random Variables: Joint PMF and
112/10/22 | .
its Mean
112/10/23~ ) . . . :
7 112/10/29 Multiple Discrete Random Variables: Variance
112/10/30~
8 Multiple Discrete Random Variables: Standard
112/11/05 LE
Deviation
112/11/06~ 1
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2 b p=<3
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11 Continuous Random Variables: CDF and Mean
112/11/26
112/11/27~
12 Continuous Random Variables: Gaussian random
112/12/03 5
variable
112/12/04~ . . .
13 19/12/10 Continuous Random Variables: Delta Function and
Mixed Random variables
112/12/11~ . ) . .
14 Multiple Continuous Random Variables: Joint CDF
112/12/17 ]
and its Mean
112/12/18~ . ) ) .
15 19/12/24 Multiple Continuous Random Variables: Variance,
Standard Deviation and Conditional PDF.
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16 112/12/31 Introduction of Stochastic Process
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Yates, R. D, & Goodman, D. J. (1999). Probability and stochastic processes.
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