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Designed for graduate-level courses, this text has defined the course of study in
probability theory, highly regarded for its strong mathematical orientation and
comprehensive coverage. The book classifies topics in probability, random
variables, and stochastic processes very logically, carefully incorporating a wide
range of illustrations and applications. This edition contains a substantial revision
of Parts II & III with greater emphasis on realistic methods of spectral estimation
and analysis, and many new problems, examples and applications.
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Editorial Review

Amazon.com Review
This text is a classic in probability, statistics, and estimation and in the application of these fields to modern
engineering problems. Probability, Random Variables, and Stochastic Processes assumes a strong college
mathematics background. The first half of the text develops the basic machinery of probability and statistics
from first principles while the second half develops applications of the basic theory. Topics in the first
section include probability distributions and densities, random variables and vectors, expectations,
covariance, correlations, functions of random variables and vectors, and conditional distributions and
densities. In this third edition of the text, the second half of the book has been substantially updated and
expanded to include new or revised discussions of the following topics: mean square estimation, likelihood
tests, maximum entropy methods, Monte Carlo techniques, spectral representations and estimation, sampling
theory, bispectra and system identification, cyclostationary processes, deterministic signals in noise, and the
Wiener and Kalman filters. Probability, Random Variables, and Stochastic Processes covers a remarkable
density of material and the clarity of both presentation and notation make this book invaluable as a text and a
reference.

About the Author
S. Unnikrishna Pillai is a Professor of Electrical and Computer Engineering at Polytechnic Institute of NYU
in Brooklyn, New York. His research interests include radar signal processing, blind identification, spectrum
estimation, data recovery and wavform diversity. Dr. Pillai is the author of Array Signal Processign and co-
author of Spectrum Estimation and system Identification, Prof. Papoulis' Probability, Random Variables and
Stochastic processes (Fourth edition), and Space Based Radar - Theory & Applications.

Users Review

From reader reviews:

Jerry Hernandez:

Here thing why this specific Probability, Random Variables and Stochastic Processes are different and
dependable to be yours. First of all studying a book is good but it really depends in the content of the usb
ports which is the content is as tasty as food or not. Probability, Random Variables and Stochastic Processes
giving you information deeper as different ways, you can find any publication out there but there is no
reserve that similar with Probability, Random Variables and Stochastic Processes. It gives you thrill looking
at journey, its open up your current eyes about the thing which happened in the world which is perhaps can
be happened around you. You can actually bring everywhere like in playground, café, or even in your
approach home by train. If you are having difficulties in bringing the imprinted book maybe the form of
Probability, Random Variables and Stochastic Processes in e-book can be your alternate.

Melanie Moore:

Playing with family inside a park, coming to see the ocean world or hanging out with friends is thing that
usually you may have done when you have spare time, and then why you don't try matter that really opposite
from that. One activity that make you not sensation tired but still relaxing, trilling like on roller coaster you



have been ride on and with addition info. Even you love Probability, Random Variables and Stochastic
Processes, you can enjoy both. It is excellent combination right, you still would like to miss it? What kind of
hang-out type is it? Oh can happen its mind hangout folks. What? Still don't obtain it, oh come on its named
reading friends.

William Powell:

Your reading 6th sense will not betray an individual, why because this Probability, Random Variables and
Stochastic Processes guide written by well-known writer we are excited for well how to make book which
can be understand by anyone who else read the book. Written with good manner for you, leaking every ideas
and producing skill only for eliminate your personal hunger then you still question Probability, Random
Variables and Stochastic Processes as good book not merely by the cover but also from the content. This is
one publication that can break don't determine book by its deal with, so do you still needing another sixth
sense to pick that!? Oh come on your studying sixth sense already said so why you have to listening to
another sixth sense.

Shirley Martins:

The book untitled Probability, Random Variables and Stochastic Processes contain a lot of information on
that. The writer explains the girl idea with easy method. The language is very straightforward all the people,
so do not really worry, you can easy to read it. The book was written by famous author. The author gives you
in the new period of time of literary works. It is possible to read this book because you can read on your
smart phone, or product, so you can read the book throughout anywhere and anytime. If you want to buy the
e-book, you can available their official web-site in addition to order it. Have a nice study.
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