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Sinai's book leads the student through the standard material for ProbabilityTheory, with stops along the way for interesting topics such as statistical mechanics, not usually included in a book for beginners.
The first part of the book covers discrete random variables, using the same approach, basedon Kolmogorov's axioms for probability, used later for the general case. The text is divided into sixteen lectures,
each covering a major topic. The introductory notions and classical results are included, of course: random variables, the central limit theorem, the law of large numbers, conditional probability, random walks,
etc. Sinai's style is accessible and clear, with interesting examples to accompany new ideas. Besides statistical mechanics, other interesting, less common topics found in the book are: percolation, the
concept of stability in the central limit theorem and the study of probability of large deviations. Little more than a standard undergraduate course in analysis is assumed of the reader. Notions from measure
theory and Lebesgue integration are introduced in the second half of the text. The book is suitable for second or third year students in mathematics, physics or other natural sciences. It could also be usedby
more advanced readers who want to learn the mathematics of probability theory and some of its applications in statistical physics.
Probability, Random Variables, and Random Processes is a comprehensive textbook on probability theory for engineers that provides a more rigorous mathematical framework than is usually encountered in
undergraduate courses. It is intended for first-year graduate students who have some familiarity with probability and random variables, though not necessarily of random processes and systems that operate
on random signals. It is also appropriate for advanced undergraduate students who have a strong mathematical background. The book has the following features: Several appendices include related material
on integration, important inequalities and identities, frequency-domain transforms, and linear algebra. These topics have been included so that the book is relatively self-contained. One appendix contains an
extensive summary of 33 random variables and their properties such as moments, characteristic functions, and entropy. Unlike most books on probability, numerous figures have been included to clarify and
expand upon important points. Over 600 illustrations and MATLAB plots have been designed to reinforce the material and illustrate the various characterizations and properties of random quantities. Sufficient
statistics are covered in detail, as is their connection to parameter estimation techniques. These include classical Bayesian estimation and several optimality criteria: mean-square error, mean-absolute error,
maximum likelihood, method of moments, and least squares. The last four chapters provide an introduction to several topics usually studied in subsequent engineering courses: communication systems and
information theory; optimal filtering (Wiener and Kalman); adaptive filtering (FIR and IIR); and antenna beamforming, channel equalization, and direction finding. This material is available electronically at the
companion website. Probability, Random Variables, and Random Processes is the only textbook on probability for engineers that includes relevant background material, provides extensive summaries of key
results, and extends various statistical techniques to a range of applications in signal processing.
Probability and Random ProcessesOxford University Press
This engaging introduction to random processes provides students with the critical tools needed to design and evaluate engineering systems that must operate reliably in uncertain environments. A brief
review of probability theory and real analysis of deterministic functions sets the stage for understanding random processes, whilst the underlying measure theoretic notions are explained in an intuitive,
straightforward style. Students will learn to manage the complexity of randomness through the use of simple classes of random processes, statistical means and correlations, asymptotic analysis, sampling,
and effective algorithms. Key topics covered include: • Calculus of random processes in linear systems • Kalman and Wiener filtering • Hidden Markov models for statistical inference • The estimation
maximization (EM) algorithm • An introduction to martingales and concentration inequalities. Understanding of the key concepts is reinforced through over 100 worked examples and 300 thoroughly tested
homework problems (half of which are solved in detail at the end of the book).
With updates and enhancements to the incredibly successful first edition, Probability and Random Processes for Electrical and Computer Engineers, Second Edition retains the best aspects of the original but
offers an even more potent introduction to probability and random variables and processes. Written in a clear, concise style that illustrates the subject’s relevance to a wide range of areas in engineering and
physical and computer sciences, this text is organized into two parts. The first focuses on the probability model, random variables and transformations, and inequalities and limit theorems. The second deals
with several types of random processes and queuing theory. New or Updated for the Second Edition: A short new chapter on random vectors that adds some advanced new material and supports topics
associated with discrete random processes Reorganized chapters that further clarify topics such as random processes (including Markov and Poisson) and analysis in the time and frequency domain A large
collection of new MATLAB®-based problems and computer projects/assignments Each Chapter Contains at Least Two Computer Assignments Maintaining the simplified, intuitive style that proved effective
the first time, this edition integrates corrections and improvements based on feedback from students and teachers. Focused on strengthening the reader’s grasp of underlying mathematical concepts, the
book combines an abundance of practical applications, examples, and other tools to simplify unnecessarily difficult solutions to varying engineering problems in communications, signal processing, networks,
and associated fields.
The second edition enhanced with new chapters, figures, andappendices to cover the new developments in applied mathematicalfunctions This book examines the topics of applied mathematical functionsto
problems that engineers and researchers solve daily in thecourse of their work. The text covers set theory, combinatorics,random variables, discrete and continuous probability, distributionfunctions,
convergence of random variables, computer generation ofrandom variates, random processes and stationarity concepts withassociated autocovariance and cross covariance functions,estimation theory and
Wiener and Kalman filtering ending with twoapplications of probabilistic methods. Probability tables with ninedecimal place accuracy and graphical Fourier transform tables areincluded for quick reference.
The author facilitates understandingof probability concepts for both students and practitioners bypresenting over 450 carefully detailed figures and illustrations,and over 350 examples with every step
explained clearly and somewith multiple solutions. Additional features of the second edition of Probability andRandom Processes are: Updated chapters with new sections on Newton-Pepys’problem;
Pearson, Spearman, and Kendal correlation coefficients;adaptive estimation techniques; birth and death processes; andrenewal processes with generalizations A new chapter on Probability Modeling in
TeletrafficEngineering written by Kavitha Chandra An eighth appendix examining the computation of the roots ofdiscrete probability-generating functions With new material on theory and applications of
probability,Probability and Random Processes, Second Edition is athorough and comprehensive reference for commonly occurringproblems in probabilistic methods and their applications.
Probability, Random Variables, Statistics, and Random Processes: Fundamentals & Applications is a comprehensive undergraduate-level textbook. With its excellent topical coverage, the focus of this book is
on the basic principles and practical applications of the fundamental concepts that are extensively used in various Engineering disciplines as well as in a variety of programs in Life and Social Sciences. The
text provides students with the requisite building blocks of knowledge they require to understand and progress in their areas of interest. With a simple, clear-cut style of writing, the intuitive explanations,
insightful examples, and practical applications are the hallmarks of this book. The text consists of twelve chapters divided into four parts. Part-I, Probability (Chapters 1 – 3), lays a solid groundwork for
probability theory, and introduces applications in counting, gambling, reliability, and security. Part-II, Random Variables (Chapters 4 – 7), discusses in detail multiple random variables, along with a multitude of
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frequently-encountered probability distributions. Part-III, Statistics (Chapters 8 – 10), highlights estimation and hypothesis testing. Part-IV, Random Processes (Chapters 11 – 12), delves into the
characterization and processing of random processes. Other notable features include: Most of the text assumes no knowledge of subject matter past first year calculus and linear algebra With its independent
chapter structure and rich choice of topics, a variety of syllabi for different courses at the junior, senior, and graduate levels can be supported A supplemental website includes solutions to about 250 practice
problems, lecture slides, and figures and tables from the text Given its engaging tone, grounded approach, methodically-paced flow, thorough coverage, and flexible structure, Probability, Random Variables,
Statistics, and Random Processes: Fundamentals & Applications clearly serves as a must textbook for courses not only in Electrical Engineering, but also in Computer Engineering, Software Engineering, and
Computer Science.

Intuitive Probability and Random Processes using MATLAB® is an introduction to probability and random processes that merges theory with practice. Based on the author’s
belief that only "hands-on" experience with the material can promote intuitive understanding, the approach is to motivate the need for theory using MATLAB examples, followed
by theory and analysis, and finally descriptions of "real-world" examples to acquaint the reader with a wide variety of applications. The latter is intended to answer the usual
question "Why do we have to study this?" Other salient features are: *heavy reliance on computer simulation for illustration and student exercises *the incorporation of MATLAB
programs and code segments *discussion of discrete random variables followed by continuous random variables to minimize confusion *summary sections at the beginning of
each chapter *in-line equation explanations *warnings on common errors and pitfalls *over 750 problems designed to help the reader assimilate and extend the concepts Intuitive
Probability and Random Processes using MATLAB® is intended for undergraduate and first-year graduate students in engineering. The practicing engineer as well as others
having the appropriate mathematical background will also benefit from this book. About the Author Steven M. Kay is a Professor of Electrical Engineering at the University of
Rhode Island and a leading expert in signal processing. He has received the Education Award "for outstanding contributions in education and in writing scholarly books and
texts..." from the IEEE Signal Processing society and has been listed as among the 250 most cited researchers in the world in engineering.
Probability and Random Processes, Second Edition presents pertinent applications to signal processing and communications, two areas of key interest to students and
professionals in today's booming communications industry. The book includes unique chapters on narrowband random processes and simulation techniques. It also describes
applications in digital communications, information theory, coding theory, image processing, speech analysis, synthesis and recognition, and others. Exceptional exposition and
numerous worked out problems make this book extremely readable and accessible. The authors connect the applications discussed in class to the textbook. The new edition
contains more real world signal processing and communications applications. It introduces the reader to the basics of probability theory and explores topics ranging from random
variables, distributions and density functions to operations on a single random variable. There are also discussions on pairs of random variables; multiple random variables;
random sequences and series; random processes in linear systems; Markov processes; and power spectral density. This book is intended for practicing engineers and students
in graduate-level courses in the topic. Exceptional exposition and numerous worked out problems make the book extremely readable and accessible The authors connect the
applications discussed in class to the textbook The new edition contains more real world signal processing and communications applications Includes an entire chapter devoted
to simulation techniques
The fourth edition of this successful text provides an introduction to probability and random processes, with many practical applications. It is aimed at mathematics
undergraduates and postgraduates, and has four main aims. US BL To provide a thorough but straightforward account of basic probability theory, giving the reader a natural feel
for the subject unburdened by oppressive technicalities.BE BL To discuss important random processes in depth with many examples.BE BL To cover a range of topics that are
significant and interesting but less routine.BE BL To impart to the beginner some flavour of advanced work.BE UE OP The book begins with the basic ideas common to most
undergraduate courses in mathematics, statistics, and science. It ends with material usually found at graduate level, for example, Markov processes, (including Markov chain
Monte Carlo), martingales, queues, diffusions, (including stochastic calculus with Itô's formula), renewals, stationary processes (including the ergodic theorem), and option pricing
in mathematical finance using the Black-Scholes formula. Further, in this new revised fourth edition, there are sections on coupling from the past, Lévy processes, self-similarity
and stability, time changes, and the holding-time/jump-chain construction of continuous-time Markov chains. Finally, the number of exercises and problems has been increased
by around 300 to a total of about 1300, and many of the existing exercises have been refreshed by additional parts. The solutions to these exercises and problems can be found
in the companion volume, One Thousand Exercises in Probability, third edition, (OUP 2020).CP
This applications oriented book features coverage of Markov chains and queuing theory which is of particular interest to communications professionals--a newer area where
many professionals will need an update or refresher. It also features computer-based methods and exercises providing the most up-to-date training for those in the fields of
telecommunications and computer engineering.
This text is aimed at students and professionals working on random processes in various areas, including physics and finance. The material presents the theoretical framework
which Melvin Lax taught at the City University of New York from 1985 to 2001.
An easily accessible, real-world approach to probability andstochastic processes Introduction to Probability and Stochastic Processes withApplications presents a clear, easy-tounderstand treatment ofprobability and stochastic processes, providing readers with asolid foundation they can build upon throughout their careers. Withan emphasis on
applications in engineering, applied sciences,business and finance, statistics, mathematics, and operationsresearch, the book features numerous real-world examples
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thatillustrate how random phenomena occur in nature and how to useprobabilistic techniques to accurately model these phenomena. The authors discuss a broad range of
topics, from the basicconcepts of probability to advanced topics for further study,including Itô integrals, martingales, and sigma algebras.Additional topical coverage includes:
Distributions of discrete and continuous random variablesfrequently used in applications Random vectors, conditional probability, expectation, andmultivariate normal distributions
The laws of large numbers, limit theorems, and convergence ofsequences of random variables Stochastic processes and related applications, particularly inqueueing systems
Financial mathematics, including pricing methods such asrisk-neutral valuation and the Black-Scholes formula Extensive appendices containing a review of the
requisitemathematics and tables of standard distributions for use inapplications are provided, and plentiful exercises, problems, andsolutions are found throughout. Also, a related
website featuresadditional exercises with solutions and supplementary material forclassroom use. Introduction to Probability and StochasticProcesses with Applications is an
ideal book for probabilitycourses at the upper-undergraduate level. The book is also avaluable reference for researchers and practitioners in the fieldsof engineering, operations
research, and computer science whoconduct data analysis to make decisions in their everyday work.
ÿDesigned for the undergraduate students of engineering, this book aims to introduce the reader to the world of random signals and their analyses ? both of which are extremely
crucial to the everyday life as well as professional capacity of the computer science and communication engineers. Probability Theory and Random Processes helps model and
analyse random signals and their impact on system performances through a problem solving approach. In a highly pedagogical manner, the text carefully navigates through
randomness of signal behaviour, thus helping the student grasp the content easily Salient Features : ? Pedagogy designed on examination patterns! o Solved Examples: 809!! o
Practice Problems: 247 o Exercise Problems: 255 o Review Questions: 295 o MCQs: 211 o Diagrams: 216 ? Mathematical models explained following step-by-step approach ?
Application based problems discussed aplenty
A one-year course in probability theory and the theory of random processes, taught at Princeton University to undergraduate and graduate students, forms the core of this book. It provides a comprehensive
and self-contained exposition of classical probability theory and the theory of random processes. The book includes detailed discussion of Lebesgue integration, Markov chains, random walks, laws of large
numbers, limit theorems, and their relation to Renormalization Group theory. It also includes the theory of stationary random processes, martingales, generalized random processes, and Brownian motion.
This text introduces engineering students to probability theory and stochastic processes. Along with thorough mathematical development of the subject, the book presents intuitive explanations of key points in
order to give students the insights they need to apply math to practical engineering problems. The first seven chapters contain the core material that is essential to any introductory course. In one-semester
undergraduate courses, instructors can select material from the remaining chapters to meet their individual goals. Graduate courses can cover all chapters in one semester.
Previous edition published as: Probability and random processes with applications to signal processing. c2002.
This book has been written for several reasons, not all of which are academic. This material was for many years the first half of a book in progress on information and ergodic theory. The intent was and is to
provide a reasonably self-contained advanced treatment of measure theory, prob ability theory, and the theory of discrete time random processes with an emphasis on general alphabets and on ergodic and
stationary properties of random processes that might be neither ergodic nor stationary. The intended audience was mathematically inc1ined engineering graduate students and visiting scholars who had not
had formal courses in measure theoretic probability . Much of the material is familiar stuff for mathematicians, but many of the topics and results have not previously appeared in books. The original project
grew too large and the first part contained much that would likely bore mathematicians and dis courage them from the second part. Hence I finally followed the suggestion to separate the material and split the
project in two. The original justification for the present manuscript was the pragmatic one that it would be a shame to waste all the effort thus far expended. A more idealistic motivation was that the
presentation bad merit as filling a unique, albeit smaIl, hole in the literature.
For courses in Probability and Random Processes. Probability, Statistics, and Random Processes for Engineers, 4e is a comprehensive treatment of probability and random processes that, more than any
other available source, combines rigor with accessibility. Beginning with the fundamentals of probability theory and requiring only college-level calculus, the book develops all the tools needed to understand
more advanced topics such as random sequences, continuous-time random processes, and statistical signal processing. The book progresses at a leisurely pace, never assuming more knowledge than
contained in the material already covered. Rigor is established by developing all results from the basic axioms and carefully defining and discussing such advanced notions as stochastic convergence,
stochastic integrals and resolution of stochastic processes.
The book covers basic concepts such as random experiments, probability axioms, conditional probability, and counting methods, single and multiple random variables (discrete, continuous, and mixed), as
well as moment-generating functions, characteristic functions, random vectors, and inequalities; limit theorems and convergence; introduction to Bayesian and classical statistics; random processes including
processing of random signals, Poisson processes, discrete-time and continuous-time Markov chains, and Brownian motion; simulation using MATLAB and R.
Designed as a textbook for the B.E./B.Tech. students of Electronics and Communication Engineering, Computer Science and Engineering, Biomedical Engineering and Information Technology, this book
provides the fundamental concepts and applications of probability and random processes. Beginning with a discussion on probability theory, the text analyses various types of random processes. Besides, the
text discusses in detail the random variables, standard distributions, correlation and spectral densities, and linear systems. The topics are dealt with in a well-organised sequence with proper explanations
along with simple mathematical formulations. KEY FEATURES : Gives concise and clear presentation of the concepts. Provides a large number of illustrative examples with step-by-step solutions to help
students comprehend the concepts with ease. Includes questions asked in university examinations for the last several years to help students in preparing for examinations. Provides hints and answers to
unsolved problems. Incorporates chapter-end exercises to drill the students in self-study.

Miller and Childers have focused on creating a clear presentation of foundational concepts with specific applications to signal processing and communications, clearly the two
areas of most interest to students and instructors in this course. It is aimed at graduate students as well as practicing engineers, and includes unique chapters on narrowband
random processes and simulation techniques. The appendices provide a refresher in such areas as linear algebra, set theory, random variables, and more. Probability and
Random Processes also includes applications in digital communications, information theory, coding theory, image processing, speech analysis, synthesis and recognition, and
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other fields. * Exceptional exposition and numerous worked out problems make the book extremely readable and accessible * The authors connect the applications discussed in
class to the textbook * The new edition contains more real world signal processing and communications applications * Includes an entire chapter devoted to simulation
techniques
Together with the fundamentals of probability, random processes and statistical analysis, this insightful book also presents a broad range of advanced topics and applications.
There is extensive coverage of Bayesian vs. frequentist statistics, time series and spectral representation, inequalities, bound and approximation, maximum-likelihood estimation
and the expectation-maximization (EM) algorithm, geometric Brownian motion and Itô process. Applications such as hidden Markov models (HMM), the Viterbi, BCJR, and
Baum–Welch algorithms, algorithms for machine learning, Wiener and Kalman filters, and queueing and loss networks are treated in detail. The book will be useful to students
and researchers in such areas as communications, signal processing, networks, machine learning, bioinformatics, econometrics and mathematical finance. With a solutions
manual, lecture slides, supplementary materials and MATLAB programs all available online, it is ideal for classroom teaching as well as a valuable reference for professionals.
The second edition enhanced with new chapters, figures, and appendices to cover the new developments in applied mathematical functions This book examines the topics of
applied mathematical functions to problems that engineers and researchers solve daily in the course of their work. The text covers set theory, combinatorics, random variables,
discrete and continuous probability, distribution functions, convergence of random variables, computer generation of random variates, random processes and stationarity
concepts with associated autocovariance and cross covariance functions, estimation theory and Wiener and Kalman filtering ending with two applications of probabilistic
methods. Probability tables with nine decimal place accuracy and graphical Fourier transform tables are included for quick reference. The author facilitates understanding of
probability concepts for both students and practitioners by presenting over 450 carefully detailed figures and illustrations, and over 350 examples with every step explained
clearly and some with multiple solutions. Additional features of the second edition of Probability and Random Processes are: Updated chapters with new sections on NewtonPepys’ problem; Pearson, Spearman, and Kendal correlation coefficients; adaptive estimation techniques; birth and death processes; and renewal processes with
generalizations A new chapter on Probability Modeling in Teletraffic Engineering written by Kavitha Chandra An eighth appendix examining the computation of the roots of
discrete probability-generating functions With new material on theory and applications of probability, Probability and Random Processes, Second Edition is a thorough and
comprehensive reference for commonly occurring problems in probabilistic methods and their applications.
Featuring recent advances in the field, this new textbook presents probability and statistics, and their applications in stochastic processes. This book presents key information for
understanding the essential aspects of basic probability theory and concepts of reliability as an application. The purpose of this book is to provide an option in this field that
combines these areas in one book, balances both theory and practical applications, and also keeps the practitioners in mind. Features Includes numerous examples using
current technologies with applications in various fields of study Offers many practical applications of probability in queueing models, all of which are related to the appropriate
stochastic processes (continuous time such as waiting time, and fuzzy and discrete time like the classic Gambler’s Ruin Problem) Presents different current topics like probability
distributions used in real-world applications of statistics such as climate control and pollution Different types of computer software such as MATLAB®, Minitab, MS Excel, and R
as options for illustration, programing and calculation purposes and data analysis Covers reliability and its application in network queues
The theory of probability is a powerful tool that helps electrical and computer engineers to explain, model, analyze, and design the technology they develop. The text begins at
the advanced undergraduate level, assuming only a modest knowledge of probability, and progresses through more complex topics mastered at graduate level. The first five
chapters cover the basics of probability and both discrete and continuous random variables. The later chapters have a more specialized coverage, including random vectors,
Gaussian random vectors, random processes, Markov Chains, and convergence. Describing tools and results that are used extensively in the field, this is more than a textbook; it
is also a reference for researchers working in communications, signal processing, and computer network traffic analysis. With over 300 worked examples, some 800 homework
problems, and sections for exam preparation, this is an essential companion for advanced undergraduate and graduate students. Further resources for this title, including
solutions (for Instructors only), are available online at www.cambridge.org/9780521864701.
A resource for probability AND random processes, with hundreds ofworked examples and probability and Fourier transform tables This survival guide in probability and random
processes eliminatesthe need to pore through several resources to find a certainformula or table. It offers a compendium of most distributionfunctions used by communication
engineers, queuing theoryspecialists, signal processing engineers, biomedical engineers,physicists, and students. Key topics covered include: * Random variables and most of
their frequently used discrete andcontinuous probability distribution functions * Moments, transformations, and convergences of randomvariables * Characteristic, generating, and
moment-generating functions * Computer generation of random variates * Estimation theory and the associated orthogonalityprinciple * Linear vector spaces and matrix theory
with vector and matrixdifferentiation concepts * Vector random variables * Random processes and stationarity concepts * Extensive classification of random processes * Random
processes through linear systems and the associated Wienerand Kalman filters * Application of probability in single photon emission tomography(SPECT) More than 400 figures
drawn to scale assist readers inunderstanding and applying theory. Many of these figures accompanythe more than 300 examples given to help readers visualize how tosolve the
problem at hand. In many instances, worked examples aresolved with more than one approach to illustrate how differentprobability methodologies can work for the same
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problem. Several probability tables with accuracy up to nine decimal placesare provided in the appendices for quick reference. A specialfeature is the graphical presentation of
the commonly occurringFourier transforms, where both time and frequency functions aredrawn to scale. This book is of particular value to undergraduate and graduatestudents in
electrical, computer, and civil engineering, as well asstudents in physics and applied mathematics. Engineers, computerscientists, biostatisticians, and researchers in
communicationswill also benefit from having a single resource to address mostissues in probability and random processes.
This textbook provides a wide-ranging and entertaining indroduction to probability and random processes and many of their practical applications. It includes many exercises and
problems with solutions.
The long-awaited revision of Fundamentals of Applied Probability and Random Processes expands on the central components that made the first edition a classic. The title is
based on the premise that engineers use probability as a modeling tool, and that probability can be applied to the solution of engineering problems. Engineers and students
studying probability and random processes also need to analyze data, and thus need some knowledge of statistics. This book is designed to provide students with a thorough
grounding in probability and stochastic processes, demonstrate their applicability to real-world problems, and introduce the basics of statistics. The book's clear writing style and
homework problems make it ideal for the classroom or for self-study. Demonstrates concepts with more than 100 illustrations, including 2 dozen new drawings Expands readers’
understanding of disruptive statistics in a new chapter (chapter 8) Provides new chapter on Introduction to Random Processes with 14 new illustrations and tables explaining key
concepts. Includes two chapters devoted to the two branches of statistics, namely descriptive statistics (chapter 8) and inferential (or inductive) statistics (chapter 9).
A comprehensive and accessible presentation of probability and stochastic processes with emphasis on key theoretical concepts and real-world applications With a sophisticated
approach, Probability and Stochastic Processes successfully balances theory and applications in a pedagogical and accessible format. The book’s primary focus is on key
theoretical notions in probability to provide a foundation for understanding concepts and examples related to stochastic processes. Organized into two main sections, the book
begins by developing probability theory with topical coverage on probability measure; random variables; integration theory; product spaces, conditional distribution, and
conditional expectations; and limit theorems. The second part explores stochastic processes and related concepts including the Poisson process, renewal processes, Markov
chains, semi-Markov processes, martingales, and Brownian motion. Featuring a logical combination of traditional and complex theories as well as practices, Probability and
Stochastic Processes also includes: Multiple examples from disciplines such as business, mathematical finance, and engineering Chapter-by-chapter exercises and examples to
allow readers to test their comprehension of the presented material A rigorous treatment of all probability and stochastic processes concepts An appropriate textbook for
probability and stochastic processes courses at the upper-undergraduate and graduate level in mathematics, business, and electrical engineering, Probability and Stochastic
Processes is also an ideal reference for researchers and practitioners in the fields of mathematics, engineering, and finance.
This is the standard textbook for courses on probability and statistics, not substantially updated. While helping students to develop their problem-solving skills, the author
motivates students with practical applications from various areas of ECE that demonstrate the relevance of probability theory to engineering practice. Included are chapter
overviews, summaries, checklists of important terms, annotated references, and a wide selection of fully worked-out real-world examples. In this edition, the Computer Methods
sections have been updated and substantially enhanced and new problems have been added.
A comprehensive textbook for undergraduate courses in introductory probability. Offers a case study approach, with examples from engineering and the social and life sciences.
Updated second edition includes advanced material on stochastic processes. Suitable for junior and senior level courses in industrial engineering, mathematics, business,
biology, and social science departments.
Praise for the First Edition ". . . an excellent textbook . . . well organized and neatly written." —Mathematical Reviews ". . . amazingly interesting . . ." —Technometrics Thoroughly
updated to showcase the interrelationships between probability, statistics, and stochastic processes, Probability, Statistics, and Stochastic Processes, Second Edition prepares
readers to collect, analyze, and characterize data in their chosen fields. Beginning with three chapters that develop probability theory and introduce the axioms of probability,
random variables, and joint distributions, the book goes on to present limit theorems and simulation. The authors combine a rigorous, calculus-based development of theory with
an intuitive approach that appeals to readers' sense of reason and logic. Including more than 400 examples that help illustrate concepts and theory, the Second Edition features
new material on statistical inference and a wealth of newly added topics, including: Consistency of point estimators Large sample theory Bootstrap simulation Multiple hypothesis
testing Fisher's exact test and Kolmogorov-Smirnov test Martingales, renewal processes, and Brownian motion One-way analysis of variance and the general linear model
Extensively class-tested to ensure an accessible presentation, Probability, Statistics, and Stochastic Processes, Second Edition is an excellent book for courses on probability
and statistics at the upper-undergraduate level. The book is also an ideal resource for scientists and engineers in the fields of statistics, mathematics, industrial management, and
engineering.
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