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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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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.
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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:

Maryann Goldberg:

What do you think about book? It is just for students because they are still students or the item for all people
in the world, the particular best subject for that? Just simply you can be answered for that issue above. Every
person has diverse personality and hobby per other. Don't to be pushed someone or something that they don't
would like do that. You must know how great and also important the book Introduction to Probability
Theory and Stochastic Processes. All type of book is it possible to see on many resources. You can look for
the internet solutions or other social media.

Maria Tate:

What do you concerning book? It is not important with you? Or just adding material when you require
something to explain what your own problem? How about your free time? Or are you busy person? If you
don't have spare time to try and do others business, it is give you a sense of feeling bored faster. And you
have spare time? What did you do? Everyone has many questions above. They should answer that question
simply because just their can do this. It said that about publication. Book is familiar in each person. Yes, it is
appropriate. Because start from on guardería until university need this particular Introduction to Probability
Theory and Stochastic Processes to read.

Jennifer Tomasini:

Are you kind of hectic person, only have 10 or maybe 15 minute in your time to upgrading your mind
proficiency or thinking skill actually analytical thinking? Then you have problem with the book compared to
can satisfy your short period of time to read it because this all time you only find guide that need more time
to be learn. Introduction to Probability Theory and Stochastic Processes can be your answer as it can be read
by an individual who have those short spare time problems.

Barbara Saddler:

You are able to spend your free time to read this book this publication. This Introduction to Probability
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Theory and Stochastic Processes is simple to deliver you can read it in the park your car, in the beach, train
and soon. If you did not include much space to bring the actual printed book, you can buy the e-book. It is
make you much easier to read it. You can save the actual book in your smart phone. Consequently there are a
lot of benefits that you will get when one buys this book.
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