KING FAHD UNIVERSITY OF PETROLEUM AND MINERALS
ELECTRICAL ENGINEERING DEPARTMENT

EE570 – Stochastic Processes 

Fall 2013 (122)  Revised V2.0
Dr. Ali Hussein Muqaibel
COURSE DESCRIPTION:  
Review of fundamentals of probability, sequences of random variables and convergence, stationarity and ergodicity; second-order properties and estimation; Gaussian random processes, Poisson and renewal processes, Markov processes, Queuing Theory, Applications to communications and signal processing.

Prerequisite:   EE 315 or equivalent (Not to be taken for credit with SE 543)
INSTRUCTOR:
Dr. Ali Hussein Muqaibel

Office 59-1088
Tel: 1595 

Email: muqaibel@kfupm.edu.sa

Web Site: http://faculty.kfupm.edu.sa/ee/muqaibel or WebCT

O.H.’s: Sat. & Mon. 02:05-03:00PM (Asr prayer), Wed .12:20-1:00PM or by appointment via e-mail. Please check for the updated O.H.'S on my website.

TEXTBOOK:   
Probability, Random Variables and Stochastic Processes

By: Athanasios Papoulis and S. Pillai , 4th ed.
REFERENCES:
1.
P. Peebles, "Probability, Random Variables, and Random Principles, 4/e, McGraw Hill, 2001
2.
Alberto Leon-Garcia, Probability, Statistics, and Random Processes for Electrical Engineering, Prentice Halll, 2008

S. Ross, . “Stochastic Processes”, 2nd edition, Wiley, 1996.

3. 
S. Haykin, Communication Systems, 4th Edition, John Wiley &Sons, Inc. , 2001

GRADING

· Grade Distribution 

 Assignments (Regular HW + Computer Assignments)

15 %
 Term Project







10 %
 Quizzes 







10 %
 Two Major Exams 
(Mon.   Week 6 & Mon.  Week12)

35 %

 Final Exam 







30 %

Term Paper (Project):

Projects include applications of algorithms or techniques to the field of digital communications or signal processing. The theme for the term paper will be LOS/NLOS Statistical Classification and Time of Arrival Estimation for Localization Application. The instructor will help you understand the basic idea. The term paper will include regeneration of results and coming up with original ideas for LOS/NLOS classification and feature extraction. Additional information on the projects will be made available as the semester progresses.
TENTATIVE COURSE SCHEDULE:
	Week 
	Topic
	Notes

	1
	Review of Probability Theory 
	

	2-3
	The concept of Random Variables,

Functions of one Random Variable

Two Random Variable

Sequence of Random Variables
	

	4-7
	Stochastic Processes 
	

	8-9
	Second-order properties and estimation
	

	10
	Gaussian random processes 
	

	11
	Poisson and renewal processes
	

	12-13
	Markov Chains 
	

	14-15
	Markov processes Queuing Theory 
	


The previous concepts will be linked to communications and signal processing through examples, assignments and term paper.
