WIS ERE A
2 B AR R B

HEALER...

Stockastic Puocesses

Xl R £

EPRR K BhRT



b #l 1t 12
(RO

XU R+

FPRARE R A
(R« R



BHER%S B CIP)EE

REALIE AR (B D /XN 4. — R EHRHBCR S R4, 2001 6 A
ISBN 978-7-5609-2123-5

1. B L. X I. EHIER-BE¥R-#M N. 0211.6

[ R A< B 4518 CIP S0 #% 2 (2007) 55 141862 &

PE LR (58 AR %) ok e
RICHE . BKE W HERH N
FAERS . HHFHK FITWE REEKE

HEET EPRERERERCGPE - RO
REmEWLU R %% : 430074 B35 ; (027)87557437

F HHEREXRITE
B R BLERDEFARAA

FA . 787mm X 960mm  1/16 Ei9k.13.5 F¥.225 000
MRk 2001 EE6 A2 IR B 2007 £ 9 A% 11 REIRI  E4#:18.80
ISBN 978-7-5609-2123-5/0 « 202

CGRHHEREAEFE,# 0 RERTE AR




NERE

FHNAAREREENITE"NEHS . REEAETT NI ELN
B, B E, SR XE, EXRNEN 2RI KE, TRENYE, ¥
REH T EN DT, B EBEIDITE.

EHRNMBBESINE RN MHFRE T TARZHBNTE, S
RUXBALRIYE. NRRTEEG, IBRDSHENS SN
FECENBIE, POWRIBRENT, IHRERM. 25,

FHIHBINESIBERXB MITHRENBHASED, LI
BXEFNIERARARSS.

Abstract

This book is primarily written for the graduate course “ Stochastic
processes” in Huazhong University of Science and Technology. The main topics
are the concepts of Stochastic processes, Poisson processes, Markov chains,
purely discontinuous Markov processes, stationary stochastic processes, spectral
analysis and time series analysis.

In addition to presenting the fundamental ideas of theories, this book
attempts to remarkably in Markov chains and stationary processes, which are
widely applicable. Common and numerous examples are provided in each
chapter. Also, each chapter ends with some exercises. Keys for reference are
given at the end of the book. ’

The book can serve as textbook or reference for graduate students in Master

degree. It can also be consulated by relevent teachers and engineers.
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