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The goal of this course is to introduce
the elementary probability theory and
stochastic processes. It is particularly well
suited for those wanting to see how
probability theory can be applied to the
study of phenomena in fields such as
engineering, computer science,
management science, the physical and

social sciences, and operations research.
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I. Probability and Random Variables

II. Stochastic Processes

The Axioms of Probability
Repeated Trials

The Concept of a Random Variable
Functions of One/Two Random
Variable

Sequences of Random Variables

Statistics

General Concepts

Random Walks and Other
Applications

Spectrum Representation

Estimation
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Probability, Random Variables

and Stochastic Process 4*"Edition

by Papoulis and Pillai
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