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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:
Elizabeth Frizzell:

What do you concerning book? It is not important with you? Or just adding material when you require
something to explain what yours problem? How about your extratime? Or are you busy person? If you don't
have spare time to compl ete others business, it is make you feel bored faster. And you have extratime? What
did you do? All people has many questions above. They have to answer that question because just their can
do which. It said that about guide. Book is familiar on every person. Yes, it is appropriate. Because start
from on jardin de infancia until university need this specific Probability and Random Processes to read.

Carl Kile:

People livein this new day time of lifestyle always make an effort to and must have the extratime or they
will get lot of stress from both day to day life and work. So , whenever we ask do people have time, we will
say absolutely indeed. People is human not only arobot. Then we question again, what kind of activity are
you experiencing when the spare time coming to you of course your answer will certainly unlimited right.
Then do you ever try this one, reading books. It can be your alternative with spending your spare time,
typically the book you have read will be Probability and Random Processes.

L ewis Farnsworth:

This Prabability and Random Processes is great reserve for you because the content and that is full of
information for you who also always deal with world and get to make decision every minute. This book



reveal it info accurately using great plan word or we can claim no rambling sentencesinside. So if you are
read this hurriedly you can have whole factsin it. Doesn't mean it only offers you straight forward sentences
but difficult core information with attractive delivering sentences. Having Probability and Random Processes
in your hand like finding the world in your arm, datain it is not ridiculous 1. We can say that no guide that
offer you world inside ten or fifteen small right but this guide already do that. So , this can be good reading
book. Hello Mr. and Mrs. active do you still doubt in which?

William L ooney:

Aswe know that book is very important thing to add our expertise for everything. By a guide we can know
everything we would like. A book isa pair of written, printed, illustrated or maybe blank sheet. Every year
seemed to be exactly added. This publication Probability and Random Processes was filled concerning
science. Spend your extratime to add your knowledge about your scientific research competence. Some
people has different feel when they reading a book. If you know how big benefit of a book, you can
experience enjoy to read a e-book. In the modern eralike today, many ways to get book that you wanted.
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