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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.
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From reader reviews:

Adrian Kester:

Nowadays reading books become more than want or need but also become a life style. This reading behavior
give you lot of advantages. Associate programs you got of course the knowledge your information inside the
book that improve your knowledge and information. The details you get based on what kind of e-book you
read, if you want drive more knowledge just go with education books but if you want truly feel happy read
one together with theme for entertaining for instance comic or novel. Often the Probability, Random
Variables, and Random Processes: Theory and Signal Processing Applications is kind of e-book which is
giving the reader unforeseen experience.

Robert Russo:

A lot of people always spent their own free time to vacation as well as go to the outside with them household
or their friend. Do you know? Many a lot of people spent that they free time just watching TV, or playing
video games all day long. If you want to try to find a new activity this is look different you can read a book.
It is really fun for you. If you enjoy the book that you read you can spent the entire day to reading a e-book.
The book Probability, Random Variables, and Random Processes: Theory and Signal Processing
Applications it is very good to read. There are a lot of folks that recommended this book. These people were
enjoying reading this book. Should you did not have enough space to bring this book you can buy the
particular e-book. You can m0ore quickly to read this book from your smart phone. The price is not very
costly but this book offers high quality.

Lynette Petree:

Your reading 6th sense will not betray you, why because this Probability, Random Variables, and Random
Processes: Theory and Signal Processing Applications e-book written by well-known writer who knows well
how to make book that could be understand by anyone who else read the book. Written inside good manner
for you, dripping every ideas and producing skill only for eliminate your own personal hunger then you still
uncertainty Probability, Random Variables, and Random Processes: Theory and Signal Processing
Applications as good book not simply by the cover but also by content. This is one guide that can break don't
determine book by its cover, so do you still needing an additional sixth sense to pick this particular!? Oh
come on your reading sixth sense already told you so why you have to listening to one more sixth sense.

Ernestine Biggs:

Some people said that they feel bored when they reading a e-book. They are directly felt the idea when they
get a half portions of the book. You can choose typically the book Probability, Random Variables, and
Random Processes: Theory and Signal Processing Applications to make your own personal reading is
interesting. Your own personal skill of reading proficiency is developing when you like reading. Try to
choose straightforward book to make you enjoy to read it and mingle the feeling about book and studying



especially. It is to be initial opinion for you to like to start a book and learn it. Beside that the e-book
Probability, Random Variables, and Random Processes: Theory and Signal Processing Applications can to
be your brand new friend when you're truly feel alone and confuse in what must you're doing of that time.
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