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ks SHEERE - Understand the basic idea of probability and random process for electrical and computer engineering.
- Leam problem solving skills and mathematical modeling
- Practice programming with numerical computational tools
ws A7 This course introduces the basic concept of probability and random process, which is the base background for the wide range of applications

and theories in electrical engineering.

Probability, Random Variable, Random Process
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1 Probability Introduction to probability theory Lecture Note 01 — Probability




Concept of random variables, probability

Lecture Note 02 — Discrete Random

2 Discrete Random Variable mass function, cumulative distribution
Variable
function
Various discrete random variables, binomial Lecture Note 02 — Discrete Random
3 Discrete Random Variable
distribution, Poisson distribution ... Variable
Concept of continuous random variables, | Lecture Note 03 — Continuous Random
4 Continuous Random Variable
probability density function, Variable
Various continuous variables, exponential | Lecture Note 03 — Continuous Random
5 Continuous Random Variable
distribution, normal distribution... Variable
Joint probability distribution and marginal Lecture Note 04 — Two Random
6 Pairs of Random Variables
distribution, conditional distribution Variables
Lecture Note 04 — Two Random
7 Pairs of Random Variables Bayes' theorem, Covariance.
Variables
8 Midterm
Concept of random vectors, multidimensional
9 Random Vectors probability distribution, conditional Lecture Note 05 — Random Vectors
distribution
Covariance matrix, Multivariate normal
10 Random Vectors Lecture Note 05 — Random Vectors
distribution
Properties of sum of random variables, Lecture Note 06 — Sum of Random
11 Sum of Random Variables

probability distribution of sum of two

Variables




random variables

Lecture Note 06 — Sum of Random

12 Sum of Random Variables Law of large numbers, central limit theorem
Variables
Concept of random process. Various view of
13 Random Process Lecture Note 07 — Random Process
random process
Expectation of random process, stationary
14 Random Process Lecture Note 07 — Random Process
process,
Random walk, Poisson process, Gaussian
15 Random Process Lecture Note 07 — Random Process
process
16 Final Exam No Material




