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Elementary concepts in probability: Introduction to Probability and Counting,
Joint and Conditional Probability, Bayes' theorem Statistical Independence;
Bernoulli Trials. Discrete and continues random variables: Cumulative
distribution, probability mass, and probability density functions; families of
discrete and continuous random variables, expectation; moments, functions of a
random variables. Random vectors and variables: Joint, marginal and
conditional distributions and densities; correlation, covariance and higher
moments; independent, uncorrelated and orthogonal random variables; sum of
random variables (and other functions); jointly Gaussian random variables;
application to estimation. Random and Stationary Processes. Renewal
processes. Queues. The Wiener process. Existence of processes. Stationary
processes. Linear prediction. Autocovariances and spectra. Stochastic
integration and the spectral representation. The ergodic theorem. Gaussian

.processes
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H. Pishro-Nik, "Introduction to probability, statistics, and random Lol S0
processes’, available at https://www.probabilitycourse.com, Kappa
Research LLC, 2014.
Coi Y oo B ,ine j3lis Loy yalall
S Ol garadl 4 gd! Dbl gy ! Jadl Ja¥t gﬁ,b,\j\ el O s
60% 10% %o 30% i

ddlol Olghas




7

.

e daaly rdaalal) Puh

dwaigl) 408 14,18 )

aylaiyy :e-uﬁ‘ éu.u\

AU rdds sal)

pula (A5 i :g."mﬂ\ ralaal) ol
:g.alﬂ\ all)

1ralad) JA gall

VLA anid 1 anl gtsy

g ) 0 1 i

/o\wlu\!

o

¢ A
_fh:(\
3 lell prledill 4)ljg
YO L oleliiaiyg

&
¥y

Balall Loy 1) ALY 5)laiad

-

S (ralill oy g3 g I EY) g )

X

Gl 4y ) sgan

alad) Gianll g lad) agdadil) 350 5 9

o

ciadall Lilaad) Bakall 4kl sakal g T
<%

Introduction 5/10/2022 1

Set theory 12/10/2022 )

Events 19/10/2022 3

Probability and random experiments 26/10/2022 4

Probability axiom 2/11/2022 5

Conditional probability 9/11/2022 6

Low of total numbers 16/11/2022 -

Counting methods (orders) 23/11/2022 8

Counting methods (without orders) 30/11/2022 9
Random variables 711212022 10

Independency and PDF 14/12/2022 1

mean 21/12/2022 12

Variance 28/12/2022 13

Covariance 4/1/2022 14

exam 11/1/2022 15
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