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Announcements

Midterm exam was taken .1.
Handouts, annotated handouts are available at http://cisl.postech.ac.kr/class/eece574/schedule.htm . 
Passwords are …

2.

Lecture videos are available at cisl.postech YouTube channel. Clickable time stamps, please. 3.

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

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
time average operator, time-autocorrelation function

The time-average of a constant function is the constant.a.
1.

… of a finite-energy signal/RP, a finite-power signal/RP 2.
convergence of a function, convergence of a sequence3.
4 modes on the convergence of a sequence of random variables

mean-square convergencea.
4.

Can we obtain a statistical average from a time average? Why do we need that?5.
Time average and stationarity?6.

Preview
Def. of ergodicity and an ergodic random process

Existencea.
1.

Prove or assume?
if not stationary not ergodic? Yes? No?a.
"Theorem. If X(t) is stationary and ergodic in the XX sense, then….b.

2.
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