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A resource for probability AND random processes, with hundreds of worked
examples and probability and Fourier transform tables

This survival guide in probability and random processes eliminates the need to
pore through several resourcesto find a certain formulaor table. It offersa
compendium of most distribution functions used by communication engineers,
gueuing theory specialists, signal processing engineers, biomedical engineers,
physicists, and students.

Key topics covered include:

* Random variables and most of their frequently used discrete and continuous
probability distribution functions

* Moments, transformations, and convergences of random variables

* Characteristic, generating, and moment-generating functions

* Computer generation of random variates

* Estimation theory and the associated orthogonality principle

* Linear vector spaces and matrix theory with vector and matrix differentiation
concepts

* Vector random variables

* Random processes and stationarity concepts

* Extensive classification of random processes

* Random processes through linear systems and the associated Wiener and
Kaman filters

* Application of probability in single photon emission tomography (SPECT)

More than 400 figures drawn to scale assist readers in understanding and
applying theory. Many of these figures accompany the more than 300 examples
given to help readers visualize how to solve the problem at hand. In many
instances, worked examples are solved with more than one approach to illustrate
how different probability methodologies can work for the same problem.

Severa probability tables with accuracy up to nine decimal places are provided
in the appendices for quick reference. A special feature is the graphical
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presentation of the commonly occurring Fourier transforms, where both time and
frequency functions are drawn to scale.

This book is of particular value to undergraduate and graduate studentsin
electrical, computer, and civil engineering, aswell as studentsin physics and
applied mathematics. Engineers, computer scientists, biostatisticians, and
researchers in communications will also benefit from having a single resource to
address most issues in probability and random processes.
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A resource for probability AND random processes, with hundreds of worked examples and probability and
Fourier transform tables

This survival guide in probability and random processes eliminates the need to pore through several
resources to find a certain formula or table. It offers a compendium of most distribution functions used by
communication engineers, queuing theory specialists, signal processing engineers, biomedical engineers,
physicists, and students.

Key topics covered include:

* Random variables and most of their frequently used discrete and continuous probability distribution
functions

* Moments, transformations, and convergences of random variables

* Characteristic, generating, and moment-generating functions

* Computer generation of random variates

* Estimation theory and the associated orthogonality principle

* Linear vector spaces and matrix theory with vector and matrix differentiation concepts
* Vector random variables

* Random processes and stationarity concepts

* Extensive classification of random processes

* Random processes through linear systems and the associated Wiener and Kalman filters
* Application of probability in single photon emission tomography (SPECT)

More than 400 figures drawn to scale assist readers in understanding and applying theory. Many of these
figures accompany the more than 300 examples given to help readers visualize how to solve the problem at
hand. In many instances, worked examples are solved with more than one approach to illustrate how
different probability methodologies can work for the same problem.

Several probability tables with accuracy up to nine decimal places are provided in the appendices for quick
reference. A special feature is the graphical presentation of the commonly occurring Fourier transforms,
where both time and frequency functions are drawn to scale.

This book is of particular value to undergraduate and graduate studentsin electrical, computer, and civil
engineering, as well as students in physics and applied mathematics. Engineers, computer scientists,
biostatisticians, and researchers in communications will also benefit from having a single resource to address
most issues in probability and random processes.
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Editorial Review

Review
"...an excellent read for students who wish to deepen and enrich their understanding of random processes..."
(Technometrics, August 2007)

"A very readable and pleasant book for students and researchers alike." (CHOICE, January 2007)

"This book is of particular value to students and professionalsin electrical, computer, and civil engineering,
physics, communications, biostatic[s]...and applied mathematics." (PTC Express, March 2007)

"...an exceptional reference..." (Computing Reviews.com, February 1, 2007)

"This book is recommended to libraries and al who are interested in statistics, especially engineers and
econometrics." (Chemistry World, August 2007)

"...asingle resource to address most issues in probability and random processes.” (Zentralblatt MATH, 1105,
85)

From the Back Cover
A resourcefor probability AND random processes, with hundreds of worked examples and
probability and Fourier transform tables

This survival guidein probability and random processes eliminates the need to pore through several
resources to find a certain formula or table. It offers a compendium of most distribution functions used by
communication engineers, queuing theory specialists, signal processing engineers, biomedical engineers,
physicists, and students.

Key topics covered include:

- Random variables and most of their frequently used discrete and continuous probability distribution
functions

- Moments, transformations, and convergences of random variables

- Characteristic, generating, and moment-generating functions

- Computer generation of random variates

- Estimation theory and the associated orthogonality principle

- Linear vector spaces and matrix theory with vector and matrix differentiation concepts

- Vector random variables

- Random processes and stationarity concepts

- Extensive classification of random processes

- Random processes through linear systems and the associated Wiener and Kalman filters

- Application of probability in single photon emission tomography (SPECT)

More than 400 figures drawn to scale assist readers in understanding and applying theory. Many of these
figures accompany the more than 300 examples given to help readers visualize how to solve the problem at
hand. In many instances, worked examples are solved with more than one approach to illustrate how
different probability methodologies can work for the same problem.



Several probability tables with accuracy up to nine decimal places are provided in the appendices for quick
reference. A special feature is the graphical presentation of the commonly occurring Fourier transforms,
where both time and frequency functions are drawn to scale.

This book is of particular value to undergraduate and graduate studentsin electrical, computer, and civil
engineering, aswell as students in physics and applied mathematics. Engineers, computer scientists,
biostatisticians, and researchers in communications will also benefit from having a single resource to address
most issues in probability and random processes.

About the Author

VENKATARAMA KRISHNAN, PhD, is Professor Emeritusin the Department of Electrical Engineering
at the University of Massachusetts Lowell. Previoudly, he has taught at the Indian Institute of Science,
Polytechnic University, the University of Pennsylvania, Princeton University, Villanova University, and
Smith College. He al'so worked for two years (1974-1976) as a senior systems analyst for Dynamics
Research Corporation on estimation problems associated with navigation and guidance and continued as
their consultant for more than a decade. Professor Krishnan's research interests include estimation of steady-
state queue distributions, tomographic imaging, biosystems, and digital, aerospace, control, communications,
and stochastic systems. As a senior member of 1EEE, Dr. Krishnan has authored three other booksin
addition to technical publications. Heisaso listed in, "Who is Who in America," 2010.

Users Review
From reader reviews:
Bertha Montes:

The book Probability and Random Processes can give more knowledge and information about everything
you want. Exactly why must we leave the best thing like abook Probability and Random Processes? Wide
variety you have a different opinion about publication. But one aim which book can give many information
for us. It is absolutely proper. Right now, try to closer using your book. Knowledge or information that you
take for that, you are able to give for each other; you can share al of these. Book Probability and Random
Processes has simple shape but the truth is know: it has great and massive function for you. Y ou can search
the enormous world by available and read areserve. So it is very wonderful.

Vanessa Palacios:

The reserve with title Probability and Random Processes includes alot of information that you can
understand it. Y ou can get alot of benefit after read this book. That book exist new expertise the information
that exist in this book represented the condition of the world right now. That isimportant to yo7u to
understand how the improvement of the world. This book will bring you within new era of the syndication.
Y ou can read the e-book on your smart phone, so you can read it anywhere you want.

Kelsey Jimenez:

Precisely why? Because this Probability and Random Processes is an unordinary book that the inside of the
reserve waiting for you to snap the idea but latter it will jolt you with the secret this inside. Reading this book



beside it was fantastic author who also write the book in such wonderful way makes the content within easier
to understand, entertaining means but still convey the meaning fully. So, it is good for you for not hesitating
having this any longer or you going to regret it. This book will give you alot of advantages than the other
book have got such as help improving your skill and your critical thinking way. So , still want to hold up
having that book? If | ended up you | will go to the publication store hurriedly.

Debra Treat:

Are you kind of busy person, only have 10 or 15 minute in your time to upgrading your mind proficiency or
thinking skill perhaps analytical thinking? Then you have problem with the book as compared to can satisfy
your limited time to read it because all this time you only find book that need more time to be read.
Probability and Random Processes can be your answer given it can be read by you actually who have those
short free time problems.
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