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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:

Hayden Roberts:

Hey guys, do you would like to finds a new book you just read? May be the book with the subject An
Introduction to Probability and Stochastic Processes (Dover Books on Mathematics) suitable to you? The
actual book was written by famous writer in this era. The actual book untitled An Introduction to Probability
and Stochastic Processes (Dover Books on Mathematics)is one of several books that everyone read now.
This particular book was inspired many people in the world. When you read this book you will enter the new
dimension that you ever know just before. The author explained their thought in the simple way,
consequently all of people can easily to recognise the core of this guide. This book will give you a great deal
of information about this world now. To help you see the represented of the world in this particular book.

Richard Martinez:

Often the book An Introduction to Probability and Stochastic Processes (Dover Books on Mathematics) has a
lot info on it. So when you make sure to 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 ahead of write this book. This
book very easy to read you can find the point easily after reading this article book.

Paul Mackey:

People live in this new day time of lifestyle always try to and must have the spare time or they will get lots of
stress from both daily life 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 there when the spare time
coming to you actually of course your answer may unlimited right. Then do you try this one, reading
textbooks. It can be your alternative with spending your spare time, the particular book you have read is
definitely An Introduction to Probability and Stochastic Processes (Dover Books on Mathematics).

Carl Melton:

An Introduction to Probability and Stochastic Processes (Dover Books on Mathematics) can be one of your



beginner books that are good idea. We all recommend that straight away because this book has good
vocabulary that will increase your knowledge in language, easy to understand, bit entertaining but
nevertheless delivering the information. The article writer giving his/her effort to get every word into joy
arrangement in writing An Introduction to Probability and Stochastic Processes (Dover Books on
Mathematics) nevertheless doesn't forget the main stage, giving the reader the hottest and also based confirm
resource details that maybe you can be one of it. This great information may drawn you into brand-new stage
of crucial pondering.
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