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Announcements

Quiz #1 was taken and assigned as HW#6. Examine the solutions carefully to 
well prepare for the Exam #1.  

1.

HW#6 Problems 4- are assigned as HW#7 and due at 10:59am on this 
Thursday.  

2.

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

3.

Lecture videos are available at cisl.postech YouTube channel. Clickable time 
stamps, please. 

4.

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

Overview (Chapter numbers from the main textbook by Papoulis)

9. General Concepts
1. RP concept
2. Stationarity and Independence
5. Gaussian RPs
6. Poisson RPs
7. Complex RPs
2. Time average and Ergodicity
3. Correlation functions
4. Measurement of correlation functions

7. Sequence of Random Variables
10. Random Walks and Other Applications
11. Spectral Representation
12. Spectrum Estimation
13. Mean-Square Estimation

Review
CT/DT: counting process 1.
DT: arrival process, count time process, point process2.
DT: interarrival process, intercount time process

renewal processa.
3.

Notion of increment
RPs having independent incrementsa.
RPs having stationary incrementsb.
Levy processesc.

4.

a Poisson process
a CT Levy processa.
a counting processb.
a renewal memoryless processc.

5.

Preview
Definitions of a Poisson process1.
the n-th order PMFs2.
mean and autocorrelation functions3.
Complex-valued random XXX

RV
circularityi.
variance vs. pseudo-varianceii.
properiety vs. improprietyiii.

a.

R vector
covariance vs. complementary covariance matricesi.

b.

RP
autocorrelation vs. complementary autocorrelation functionsi.

c.

4.
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