EE/TE 3341 – Probability and Statistics

Spring Semester 2006


EE/TE 3341 Probability Theory and Statistics (3 semester hours) Axioms of probability, conditional probability, Bayes theorem, random variables, probability density function (pdf), cumulative density function, expected value, functions of random variable, joint, conditional and marginal pdf’s for two random variables, moments, introduction to random processes, density estimation, regression analysis and hypothesis testing. 

Prerequisites: Math 2419. 
Textbook: 
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Probability and Stochastic Processes 
by Roy D. Yates and David J. Goodman, 
John Wiley and Sons, 2nd edition, 
ISBN 0-471-27214-0
Course Objectives: This course provides a fundamental understanding of probability and statistics with applications to engineering problems.

Topics covered:

· Axioms of probability

· Conditional Probability

· Bayes Theorem

· Discrete and Continuous Random variables

· Probability Density Function (pdf, pmf), Cumulative Density Function

· Expected value and Variance
· Functions of Random Variables  (currently I just cover  Y=aX+b)
· Joint and Marginal pdf’s (pmf’s) for two random variables
· Central Limit Theorem and its Applications

· Approximating Discrete probabilities with the Normal Distribution using the DeMoivre –Laplace correction

· Chebyshev’s Theorem and Weak Law of Large Numbers

· Basic Telephony and Erlang-B loss formula
Class Schedule:

Class meets in JONSSON Building - Monday-Wednesday at 5:30 to 6:45
Grading: 

Quizzes and class participation (10%), Project (10%), Homework (20%), Midterm-1 (20%), Midterm-2 (20%), Final Exam (20%)
 






