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Announcements

Handouts, annotated handouts, and lecture videos are available at 
http://cisl.postech.ac.kr/class/eece574/schedule.htm . Passwords are …

1.

HW#02 due at 10:59am on Tue., Mar. 7th. HW#03 will be posted soon. 2.
Clickable time stamps to the lecture videos, please. 3.

Corrections; Clarifications; Common mistakes,misunderstandings, misconceptions, 
myth; Frequently Asked Questions; Conventional wisdom
1.

Overview (Chapter numbers from the main textbook by Papulis)

General Concepts9.
Sequence of Random Variables7.
Random Walks and Other Applications10.
Spectral Representation11.
Spectrum Estimation12.
Mean-Square Estimation13.

Review
expectation of a RP = a mean path/function  = the ensemble average of the 
RP

1.

Only the 1st-order PDF/CDF is involved.2.
It may have a drastically different property from sample paths3.
infinity, parallel universe, …4.

Preview
classification of RPs

CT continuous/discrete, DT continuous/discretea.
stationary vs. non-stationaryb.

1.

Stationarity in the strict sense vs. in a wide sense vs. 1st-order , 2nd-order, …2.
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