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This book introduces students to probability, statistics, and stochastic processes.
It can be used by both students and practitioners in engineering, various sciences,
finance, and other related fields. It provides a clear and intuitive approach to
these topics while maintaining mathematical accuracy.

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 (online chapters)

The book contains alarge number of solved exercises. The dependency between
different sections of this book has been kept to a minimum in order to provide
maximum flexibility to instructors and to make the book easy to read for
students. Examples of applications—such as engineering, finance, everyday life,
etc.—are included to aid in motivating the subject. The digital version of the
book, as well as additional materias such as videos, is available at

www. probabilitycourse.com.
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This book introduces students to probability, statistics, and stochastic processes. It can be used by both
students and practitioners in engineering, various sciences, finance, and other related fields. It provides a
clear and intuitive approach to these topics while maintaining mathematical accuracy.

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 inegqualities

- 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 (online chapters)

The book contains alarge number of solved exercises. The dependency between different sections of this
book has been kept to a minimum in order to provide maximum flexibility to instructors and to make the
book easy to read for students. Examples of applications—such as engineering, finance, everyday life,
etc.—are included to aid in motivating the subject. The digital version of the book, aswell as additional
materials such as videos, is available at www.probabilitycourse.com.
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Editorial Review
Users Review
From reader reviews:
CharlesKillough:

Now aday those who Living in the era exactly where everything reachable by match the internet and the
resources within it can be true or not call for people to be aware of each detailsthey get. How alot moreto
be smart in acquiring any information nowadays? Of course the answer then is reading a book. Examining a
book can help individuals out of this uncertainty Information particularly this Introduction to Probability,
Statistics, and Random Processes book as this book offers you rich information and knowledge. Of course
the knowledge in this book hundred per cent guarantees there is no doubt in it you probably know this.

Forest Nelson:

Hey guys, do you wants to finds a new book to see? May be the book with the title Introduction to
Probability, Statistics, and Random Processes suitable to you? The book was written by well known writer in
this era. The book untitled Introduction to Probability, Statistics, and Random Processesis the main one of
several books that will everyone read now. This particular book was inspired lots of peoplein the world.
When you read this guide you will enter the new dimensions that you ever know ahead of. The author
explained their plan in the simple way, consequently all of people can easily to recognise the core of this
publication. This book will give you a great deal of information about this world now. In order to see the
represented of the world on this book.

Mary Sylvester:

Reading a e-book tends to be new life style in this particular era globalization. With studying you can get a
lot of information which will give you benefit in your life. Along with book everyone in this world could
share their idea. Textbooks can also inspire alot of people. A lot of author can inspire their reader with their
story as well astheir experience. Not only the storyline that share in the guides. But also they write about the
data about something that you need illustration. How to get the good score toefl, or how to teach your
children, there are many kinds of book which exist now. The authors these days always try to improve their
proficiency in writing, they also doing some investigation before they write on their book. One of them is
this Introduction to Probability, Statistics, and Random Processes.

Elbert Gibson:

In this era globalization it isimportant to someone to get information. The information will make a
professional understand the condition of the world. The fitness of the world makes the information better to
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share. You can find alot of personal referencesto get information example: internet, magazine, book, and
soon. Y ou can see that now, alot of publisher which print many kinds of book. The book that recommended
to you is Introduction to Probability, Statistics, and Random Processes this book consist alot of the
information from the condition of thisworld now. This particular book was represented how does the world
has grown up. The language styles that writer make usage of to explain it is easy to understand. Often the
writer made some analysis when he makes this book. This is why this book appropriate al of you.
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