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Stochastic Processes

sucds pMel K 4ol yy Gab ¢ 0 y5lioe ilelus

o 3S Juad g

(g U g ol S b Solad i (b b Jloiol (Jlaia| diges glad i Jlixl 53955 p sy9p0  ©

3LeiS Wao 2l o by &3 585 (il )3 9 (eSSleo
e Review of probability theory: Sample space, probability, conditional probability, random variables,
probability density functions and distribution functions, mean and variance, conditional distribution,
moment generating functions.
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e Convergence in probability and distribution, almost sure convergence, limit theories
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e Introduction to stochastic processes: Poisson process, Wiener process
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e Analyzing stochastic processes: Derivatives and integral, spectral density, response of LTI
systems to stochastic processes, Fourier and Karhunen—Loéve series.
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e Markov chains, birth and death processes, queueing theory
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1. A.Populis and S. U. Pillai, "Probability, random variables and stochastic processes", 4th Edition,
McGraw Hill, 2002.

2. S. M. Ross, "Stochastic processes", 2" Edition, John Wiley & Sons, Inc., 1996.

3. P.Z. Peebles, "Probability, random variables and random signal principles", 4th Edition, McGraw
Hill, 2001.

4. H.Stark and J. W. Woods, "Probability and random processes with applications to signal
processing", 3" Edition, Prentice Hall, 2002.
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