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This text offers students valuable tools for the description and analysis of random
effects in complex systems. The treatment emphasizes concepts with practical
value and illustrates their application to realistic situations. Geared toward
college seniors and first-year graduate students, this volume is designed for a
one-semester course in probability and stochastic processes. The sole prerequisite
is a familiarity with system analysis, including state-variable and Laplace-
transform concepts, and two appendixes provide a review of these concepts.
Topics covered in detail include probability theory, random variables and their
functions, stochastic processes, linear system response to stochastic processes,
Gaussian and Markov processes, and stochastic differential equations. The
coverage extends to major concepts essential to modern systems analysis and
presents several applications of theory to realistic practical problems in science
and technology. Numerous examples and problems appear throughout the text,
many with worked-out solutions.
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Editorial Review

About the Author

James L. Melsa is Dean Emeritus of the College of Engineering at Iowa State University.
Andrew P. Sage is Founding Dean Emeritus, University Professor and First American Bank Professor,
Systems and Engineering Operations Research Dept., George Mason University.

Users Review

From reader reviews:

Brian Freeman:

Book is written, printed, or outlined for everything. You can realize everything you want by a e-book. Book
has a different type. As it is known to us that book is important point to bring us around the world. Beside
that you can your reading talent was fluently. A e-book An Introduction to Probability and Stochastic
Processes (Dover Books on Mathematics) will make you to possibly be smarter. You can feel much more
confidence if you can know about anything. But some of you think this open or reading a new book make
you bored. It is not necessarily make you fun. Why they can be thought like that? Have you looking for best
book or appropriate book with you?

Dana Vinson:

This An Introduction to Probability and Stochastic Processes (Dover Books on Mathematics) book is just not
ordinary book, you have it then the world is in your hands. The benefit you obtain by reading this book is
information inside this reserve incredible fresh, you will get data which is getting deeper anyone read a lot of
information you will get. This specific An Introduction to Probability and Stochastic Processes (Dover
Books on Mathematics) without we realize teach the one who reading it become critical in pondering and
analyzing. Don't become worry An Introduction to Probability and Stochastic Processes (Dover Books on
Mathematics) can bring when you are and not make your bag space or bookshelves' grow to be full because
you can have it with your lovely laptop even telephone. This An Introduction to Probability and Stochastic
Processes (Dover Books on Mathematics) having great arrangement in word as well as layout, so you will
not really feel uninterested in reading.

Adriana Phillips:

The particular book An Introduction to Probability and Stochastic Processes (Dover Books on Mathematics)
has a lot of information on it. So when you read this book you can get a lot of advantage. The book was
compiled by the very famous author. This articles author makes some research prior to write this book. This
book very easy to read you can get the point easily after reading this article book.



Earl Wright:

As a university student exactly feel bored to be able to reading. If their teacher asked them to go to the
library in order to make summary for some guide, they are complained. Just very little students that has
reading's heart or real their passion. They just do what the instructor want, like asked to go to the library.
They go to right now there but nothing reading significantly. Any students feel that reading is not important,
boring along with can't see colorful pics on there. Yeah, it is for being complicated. Book is very important
for yourself. As we know that on this era, many ways to get whatever we wish. Likewise word says, ways to
reach Chinese's country. Therefore this An Introduction to Probability and Stochastic Processes (Dover
Books on Mathematics) can make you really feel more interested to read.
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