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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 applica-
ble. 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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