Analysis of Random Signals on Mac

ANALYSIS OF RANDOM SIGNALS

Syllabus : (10 hrs., 10 wks.)

Random variables : definition, distribution and density functions, transformation of random
variables,  expectation, moments.  Tchebycheff's inequality, weak law of large
numbers, characteristic functions, joint distributions, random variables that are
uncorrelated, orthogonal and statistically independent, sum of two independent random
variables. Binomial, Possion and Gaussian distributions. Central limit theorem.

Random processes : sample functions, ensemble and time averages, stationary and ergodic
processes, mean, auto-correlation and auto-covariance functions, power spectral
density, the random walk. Gaussian random process : white Gaussian noise, passage of
arandom process through alinear filter.
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