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A unique approach to stochastic processes that connects the mathematical
formulation of random processes to their use in applications

This book presents an innovative approach to teaching probability theory and
stochastic processes based on the binary expansion of the unit interval. Departing
from standard pedagogy, it uses the binary expansion of the unit interval to
explicitly construct an infinite sequence of independent random variables (of any
given distribution) on a single probability space. This construction then provides
the framework to understand the mathematical formulation of probability theory
for its use in applications.

Features include:

The theory is presented first for countable sample spaces (Chapters 1-3) and●

then for uncountable sample spaces (Chapters 4-18)
Coverage of the explicit construction of i.i.d. random variables on a single●

probability space to explain why it is the distribution function rather than the
functional form of random variables that matters when it comes to modeling
random phenomena
Explicit construction of continuous random variables to facilitate the●

"digestion" of random variables, i.e., how they are used in contrast to how they
are defined
Explicit construction of continuous random variables to facilitate the two views●

of expectation: as integration over the underlying probability space (abstract
view) or as integration using the density function (usual view)
A discussion of the connections between Bernoulli, geometric, and Poisson●

processes
Incorporation of the Johnson-Nyquist noise model and an explanation of why●

(and when) it is valid to use a delta function to model its autocovariance

Comprehensive, astute, and practical, Introduction to Probability Theory and
Stochastic Processes is a clear presentation of essential topics for those studying
communications, control, machine learning, digital signal processing, computer
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networks, pattern recognition, image processing, and coding theory.
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A unique approach to stochastic processes that connects the mathematical formulation of random
processes to their use in applications

This book presents an innovative approach to teaching probability theory and stochastic processes based on
the binary expansion of the unit interval. Departing from standard pedagogy, it uses the binary expansion of
the unit interval to explicitly construct an infinite sequence of independent random variables (of any given
distribution) on a single probability space. This construction then provides the framework to understand the
mathematical formulation of probability theory for its use in applications.

Features include:

The theory is presented first for countable sample spaces (Chapters 1-3) and then for uncountable sample●

spaces (Chapters 4-18)
Coverage of the explicit construction of i.i.d. random variables on a single probability space to explain why●

it is the distribution function rather than the functional form of random variables that matters when it
comes to modeling random phenomena
Explicit construction of continuous random variables to facilitate the "digestion" of random variables, i.e.,●

how they are used in contrast to how they are defined
Explicit construction of continuous random variables to facilitate the two views of expectation: as●

integration over the underlying probability space (abstract view) or as integration using the density function
(usual view)
A discussion of the connections between Bernoulli, geometric, and Poisson processes●

Incorporation of the Johnson-Nyquist noise model and an explanation of why (and when) it is valid to use a●

delta function to model its autocovariance

Comprehensive, astute, and practical, Introduction to Probability Theory and Stochastic Processes is a clear
presentation of essential topics for those studying communications, control, machine learning, digital signal
processing, computer networks, pattern recognition, image processing, and coding theory.
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Editorial Review

About the Author

JOHN CHIASSON, PhD, is a Fellow of the IEEE and the author of Modeling and High-Performance
Control of Electric Machines, published by Wiley-IEEE Press.

Users Review

From reader reviews:

Laverne Jackson:

Do you considered one of people who can't read pleasant if the sentence chained in the straightway, hold on
guys that aren't like that. This Introduction to Probability Theory and Stochastic Processes book is readable
simply by you who hate the straight word style. You will find the details here are arrange for enjoyable
reading through experience without leaving possibly decrease the knowledge that want to give to you. The
writer involving Introduction to Probability Theory and Stochastic Processes content conveys the thought
easily to understand by many individuals. The printed and e-book are not different in the content material but
it just different available as it. So , do you nevertheless thinking Introduction to Probability Theory and
Stochastic Processes is not loveable to be your top list reading book?

Christina McMullen:

People live in this new time of lifestyle always attempt to and must have the spare time or they will get great
deal of stress from both lifestyle and work. So , if we ask do people have free time, we will say absolutely
yes. People is human not just a robot. Then we inquire again, what kind of activity are you experiencing
when the spare time coming to you of course your answer can unlimited right. Then do you try this one,
reading ebooks. It can be your alternative in spending your spare time, often the book you have read is
usually Introduction to Probability Theory and Stochastic Processes.

Harriet Dupree:

Introduction to Probability Theory and Stochastic Processes can be one of your beginner books that are good
idea. Most of us recommend that straight away because this book has good vocabulary that will increase
your knowledge in vocab, easy to understand, bit entertaining but still delivering the information. The article
author giving his/her effort to place every word into enjoyment arrangement in writing Introduction to
Probability Theory and Stochastic Processes nevertheless doesn't forget the main position, giving the reader
the hottest along with based confirm resource facts that maybe you can be one among it. This great
information can drawn you into brand new stage of crucial thinking.



Kara Navarrete:

This Introduction to Probability Theory and Stochastic Processes is great publication for you because the
content that is certainly full of information for you who also always deal with world and still have to make
decision every minute. This particular book reveal it info accurately using great coordinate word or we can
point out no rambling sentences within it. So if you are read the item hurriedly you can have whole info in it.
Doesn't mean it only provides you with straight forward sentences but hard core information with beautiful
delivering sentences. Having Introduction to Probability Theory and Stochastic Processes in your hand like
having the world in your arm, data in it is not ridiculous one particular. We can say that no guide that offer
you world inside ten or fifteen moment right but this e-book already do that. So , it is good reading book.
Hey there Mr. and Mrs. active do you still doubt that?
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