
CM13-230406Thu
Announcements

Midterm exam will be taken from 19:00-22:00 on Thursday Apr. 13th at LG102.1.
HW#10 will be assigned.  2.
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

Z~CN(0, sigma^2) vs. Z~CN(0, 2sigma^2)1.
Q for right tail, (generalized) Marcum's Q for outside the circle/hypersphere2.

If Z~CN(mu, sigma^2 I_m), then any direction among 2m real directions is real Gaussian. 3.

…4.

Overview w/ Chapter numbers from the main textbook by Papoulis, (2)-(7) from Peebles

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
9.1 

positive semi-definiteness of a correlation function○

alpha-dependent random process○

correlation alpha-dependent random process○

white noise in terms of correlation function○

mean-square periodic random process○

cyclostationary random process○

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

Review
Why complex-valued signals and random processes in radio communications?1.
Why proper-complex random processes?2.
Why widely linear processing?3.

Preview
Inference vs. Statistical inference1.
Statistical signal processing and Random observation2.
Detection and Estimation; Probability and Expectation3.
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