my KNU(1) HIOIXI 1/3

<[]

kA
ot

[ 22+o| A& A 27| (Syllabus) ]

—o
EHEns e
sto|ajzt |E8BIA9B
+5B6A6B
Jlojargy  |THENZH(SHI022)713
SH

2 os @
ITeh2H S 2HB 105 2H)713
=l 23

ol- /M E- Sol- "ol e IS5 ol Al Eol Jh5

This course provides a broad introduction to probability theory and random processes and their applications t
0 engineering problems.
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Text:
Dimitri P. Bertsekas and John N. Tsitsiklis, Introduction to Probability (2nd edition), Athena Scientific, 2008.

References:
Sheldon Ross, A First Course in Probability (6th edition), Prentice-Hall, 2002.
Roy D. Yates and David J. Goodman, Probability and Stochastic Processes (3rd edition), Wiley, 2012.
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Alberto Leon—Garcia, Probability, Statistics, and Random Processes For Electrical Engineering (3rd edition),

Prentice—Hall, 2008.
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This course covers basic concepts of probability theory and random processes. Topics include: set theory, ax
ioms of probability, counting, conditional probability, independence, discrete and continuous random variable

s, functions of random variables, probability distribution functions, joint and conditional distribution, expectati
ons, variances, covariances, the law of large numbers, the central limit theorem, Bernoulli and Poisson rando

m processes, and Bayesian and non—Bayesian parameter estimation.
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Grades will be based on the midterm exam (100 points), the final exam (120 points) and class participation

(20 points).
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Students repeating this course will receive grades no higher than A-.
This is a demaning course. The only way to learn this course is to solve problems and this will take a substant

ial amount of time. Be prepared to commit the time.
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Aids will be provided depending on specific disabilities.
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Set theory, Sample Space, Probability Axioms, Some Consequences of the A
1 Chapter 1
xioms.
Conditional Probability, Bayes' Rule, Independence, Counting.Discrete Rando Chant
apters
2 ' 'm Variables: PMF, CDF, Expectation, Variance and Standard Deviation, Joint 172 P
PMF, Conditioning, Independence.
5 Discrete Random Variables: PMF, CDF, Expectation, Variance and Standard Chabter 2
apter
Deviation, Joint PMF, Conditioning, Independence. P
General Random Variables: CDF, PDF, and Gaussian RV's, Joint PDF, Contin
4 L Chapter 3
uous Conditioning.
General Random Variables: CDF, PDF, and Gaussian RV's, Joint PDF, Contin
uous Conditioning.
. ) . ) ) Chapters
5 | Further Topics on Random Variables: Derived Random Variables, Covariance 3/4
and Correlation, Conditional Expectation and Variance, Transforms, Sums of |
ndependent Random Variables.
Further Topics on Random Variables: Derived Random Variables, Covariance
6 | and Correlation, Conditional Expectation and Variance, Transforms, Sums of | Chapter 4
ndependent Random Variables.
2017-06-29

http://my .knu.ac.kr/stpo/stpo/cour/plans/viewPlanDetail.action?plans.searchOpenYrT...



my KNU(1)

7 | Limit Theorems: Markov and Chebyshev Inequalities, The Weak Law of Large
Numbers, Convergence in Probability, The Central Limit Theorem.

8 | MID-TERM EXAM

Limit Theorems: Markov and Chebyshev Inequalities, The Weak Law of Large
9 | Numbers, Convergence in Probability, The Central Limit Theorem. Stochastic
Processes: Bernoulli and Poisson Random Processes.

Stochastic Processes: Bernoulli and Poisson Random Processes.

Stochastic Processes: Bernoulli and Poisson Random Processes. Bayesian St
atistical Inference: Point Estimation, Hyothesis Testing, MAP, Least Mean Squ
are Estimation.
Bayesian Statistical Inference: Point Estimation, Hyothesis Testing, MAP, Leas
2 |t Mean Square Estimation.
Bayesian Statistical Inference: Point Estimation, Hyothesis testing, MAP, Least
Mean Square Estimation. Non—Bayesian Statistical Inference: Linear Regressio
n, Binary Hypothesis Testing, Significance Testing.
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Non—Bayesian Statistical Inference: Linear Regression, Binary Hypothesis Testi
ng, Significance Testing.
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FINAL EXAM
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