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This textbook, now in its fourth edition, offers a rigorous and self-contained
introduction to the theory of continuous-time stochastic processes, stochastic
integrals, and stochastic differential equations. Expertly balancing theory and
applications, it features concrete examples of modeling real-world problems from
biology, medicine, finance, and insurance using stochastic methods. No previous
knowledge of stochastic processes is required. Unlike other books on stochastic
methods that specialize in a specific field of applications, this volume examines
the ways in which similar stochastic methods can be applied across different
fields. Beginning with the fundamentals of probability, the authors go on to
introduce the theory of stochastic processes, the Itô Integral, and stochastic
differential equations. The following chapters then explore stability, stationarity,
and ergodicity. The second half of the book is dedicated to applications to a
variety of fields, including finance, biology, and medicine. Some highlights of this
fourth edition include a more rigorous introduction to Gaussian white noise,
additional material on the stability of stochastic semigroups used in models of
population dynamics and epidemic systems, and the expansion of methods of
analysis of one-dimensional stochastic differential equations. An Introduction to
Continuous-Time Stochastic Processes, Fourth Edition is intended for graduate
students taking an introductory course on stochastic processes, applied
probability, stochastic calculus, mathematical finance, or mathematical biology.
Prerequisites include knowledge of calculus and some analysis; exposure to
probability would be helpful but not required since the necessary fundamentals of
measure and integration are provided. Researchers and practitioners in
mathematical finance, biomathematics, biotechnology, and engineering will also
find this volume to be of interest, particularly the applications explored in the
second half of the book.
With the advance of new computing technology, simulation is becoming very
popular for designing large, complex and stochastic engineering systems, since
closed-form analytical solutions generally do not exist for such problems.
However, the added flexibility of simulation often creates models that are
computationally intractable. Moreover, to obtain a sound statistical estimate at a
specified level of confidence, a large number of simulation runs (or replications)
is usually required for each design alternative. If the number of design
alternatives is large, the total simulation cost can be very expensive. Stochastic
Simulation Optimization addresses the pertinent efficiency issue via smart
allocation of computing resource in the simulation experiments for optimization,
and aims to provide academic researchers and industrial practitioners with a
comprehensive coverage of OCBA approach for stochastic simulation
optimization. Starting with an intuitive explanation of computing budget allocation
and a discussion of its impact on optimization performance, a series of OCBA
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approaches developed for various problems are then presented, from the
selection of the best design to optimization with multiple objectives. Finally, this
book discusses the potential extension of OCBA notion to different applications
such as data envelopment analysis, experiments of design and rare-event
simulation.
Fundamentals of probability theory; Markov processes and diffusion processes;
Wiener process and white noise; Stochastic integrals; The stochastic integral as
a stochastic process, stochastic differentials; Stochastic differential equations,
existence and uniqueness of solutions; Properties of the solutions of stochastic
differential equations; Linear stochastic differentials equations; The solutions of
stochastic differentail equations as Markov and diffusion processes; Questions of
modeling and approximation; Stability of stochastic dynamic systems; Optimal
filtering of a disturbed signal; Optimal control of stochastic dynamic systems.
This book provides a rigorous mathematical treatment of the non-linear
stochastic filtering problem using modern methods. Particular emphasis is placed
on the theoretical analysis of numerical methods for the solution of the filtering
problem via particle methods. The book should provide sufficient background to
enable study of the recent literature. While no prior knowledge of stochastic
filtering is required, readers are assumed to be familiar with measure theory,
probability theory and the basics of stochastic processes. Most of the technical
results that are required are stated and proved in the appendices. Exercises and
solutions are included.
Fundamentals of Matrix-Analytic Methods targets advanced-level students in
mathematics, engineering and computer science. It focuses on the fundamental
parts of Matrix-Analytic Methods, Phase-Type Distributions, Markovian arrival
processes and Structured Markov chains and matrix geometric solutions. New
materials and techniques are presented for the first time in research and
engineering design. This book emphasizes stochastic modeling by offering
probabilistic interpretation and constructive proofs for Matrix-Analytic Methods.
Such an approach is especially useful for engineering analysis and design.
Exercises and examples are provided throughout the book.
???????????????????
This comprehensive introduction to the estimation and control of dynamic
stochastic systems provides complete derivations of key results. The second
edition includes improved and updated material, and a new presentation of
polynomial control and new derivation of linear-quadratic-Gaussian control.
A Useful Guide to the Interrelated Areas of Differential Equations, Difference Equations,
and Queueing Models Difference and Differential Equations with Applications in
Queueing Theory presents the unique connections between the methods and
applications of differential equations, difference equations, and Markovian queues.
Featuring a comprehensive collection of topics that are used in stochastic processes,
particularly in queueing theory, the book thoroughly discusses the relationship to
systems of linear differential difference equations. The book demonstrates the
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applicability that queueing theory has in a variety of fields including
telecommunications, traffic engineering, computing, and the design of factories, shops,
offices, and hospitals. Along with the needed prerequisite fundamentals in probability,
statistics, and Laplace transform, Difference and Differential Equations with
Applications in Queueing Theory provides: A discussion on splitting, delayed-service,
and delayed feedback for single-server, multiple-server, parallel, and series queue
models Applications in queue models whose solutions require differential difference
equations and generating function methods Exercises at the end of each chapter along
with select answers The book is an excellent resource for researchers and practitioners
in applied mathematics, operations research, engineering, and industrial engineering,
as well as a useful text for upper-undergraduate and graduate-level courses in applied
mathematics, differential and difference equations, queueing theory, probability, and
stochastic processes.
Stochastic processes are tools used widely by statisticians and researchers working in
the mathematics of finance. This book for self-study provides a detailed treatment of
conditional expectation and probability, a topic that in principle belongs to probability
theory, but is essential as a tool for stochastic processes. The book centers on
exercises as the main means of explanation.
Many interesting and important results on stochastic scheduling problems have been
developed in recent years, with the aid of probability theory. This book provides a
comprehensive and unified coverage of studies in stochastic scheduling. The objective
is two-fold: (i) to summarize the elementary models and results in stochastic
scheduling, so as to offer an entry-level reading material for students to learn and
understand the fundamentals of this area and (ii) to include in details the latest
developments and research topics on stochastic scheduling, so as to provide a useful
reference for researchers and practitioners in this area. Optimal Stochastic Scheduling
is organized into two parts: Chapters 1-4 cover fundamental models and results,
whereas Chapters 5-10 elaborate on more advanced topics. More specifically, Chapter
1 provides the relevant basic theory of probability and then introduces the basic
concepts and notation of stochastic scheduling. In Chapters 2 and 3, the authors review
well-established models and scheduling policies, under regular and irregular
performance measures, respectively. Chapter 4 describes models with stochastic
machine breakdowns. Chapters 5 and 6 introduce, respectively, the optimal stopping
problems and the multi-armed bandit processes, which are necessary for studies of
more advanced subjects in subsequent chapters. Chapter 7 is focused on optimal
dynamic policies, which allow adjustments of policies based on up-to-date information.
Chapter 8 describes stochastic scheduling with incomplete information in the sense that
the probability distributions of random variables contain unknown parameters, which
can however be estimated progressively according to updated information. Chapter 9 is
devoted to the situation where the processing time of a job depends on the time when it
is started. Lastly, in Chapter 10 the authors look at several recent models beyond those
surveyed in the previous chapters.
Student-Friendly Coverage of Probability, Statistical Methods, Simulation, and Modeling
Tools Incorporating feedback from instructors and researchers who used the previous
edition, Probability and Statistics for Computer Scientists, Second Edition helps
students understand general methods of stochastic modeling, simulation, and data
Page 3/10

Bookmark File PDF Fundamentals Of Probability With Stochastic Processes
Solutions Manual
analysis; make optimal decisions under uncertainty; model and evaluate computer
systems and networks; and prepare for advanced probability-based courses. Written in
a lively style with simple language, this classroom-tested book can now be used in both
one- and two-semester courses. New to the Second Edition Axiomatic introduction of
probability Expanded coverage of statistical inference, including standard errors of
estimates and their estimation, inference about variances, chi-square tests for
independence and goodness of fit, nonparametric statistics, and bootstrap More
exercises at the end of each chapter Additional MATLAB® codes, particularly new
commands of the Statistics Toolbox In-Depth yet Accessible Treatment of Computer
Science-Related Topics Starting with the fundamentals of probability, the text takes
students through topics heavily featured in modern computer science, computer
engineering, software engineering, and associated fields, such as computer
simulations, Monte Carlo methods, stochastic processes, Markov chains, queuing
theory, statistical inference, and regression. It also meets the requirements of the
Accreditation Board for Engineering and Technology (ABET). Encourages Practical
Implementation of Skills Using simple MATLAB commands (easily translatable to other
computer languages), the book provides short programs for implementing the methods
of probability and statistics as well as for visualizing randomness, the behavior of
random variables and stochastic processes, convergence results, and Monte Carlo
simulations. Preliminary knowledge of MATLAB is not required. Along with numerous
computer science applications and worked examples, the text presents interesting facts
and paradoxical statements. Each chapter concludes with a short summary and many
exercises.
This text introduces engineering students to probability theory and stochastic
processes. Along with thorough mathematical development of the subject, the book
presents intuitive explanations of key points in order to give students the insights they
need to apply math to practical engineering problems. The first seven chapters contain
the core material that is essential to any introductory course. In one-semester
undergraduate courses, instructors can select material from the remaining chapters to
meet their individual goals. Graduate courses can cover all chapters in one semester.
An interdisciplinary approach to understanding queueing andgraphical networks In
today's era of interdisciplinary studies and researchactivities, network models are
becoming increasingly important invarious areas where they have not regularly been
used. Combiningtechniques from stochastic processes and graph theory to analyzethe
behavior of networks, Fundamentals of StochasticNetworks provides an
interdisciplinary approach by includingpractical applications of these stochastic
networks in variousfields of study, from engineering and operations management
tocommunications and the physical sciences. The author uniquely unites different types
of stochastic,queueing, and graphical networks that are typically studiedindependently
of each other. With balanced coverage, the book isorganized into three succinct parts:
Part I introduces basic concepts in probability and stochasticprocesses, with coverage
on counting, Poisson, renewal, and Markovprocesses Part II addresses basic queueing
theory, with a focus onMarkovian queueing systems and also explores advanced
queueingtheory, queueing networks, and approximations of queueingnetworks Part III
focuses on graphical models, presenting an introductionto graph theory along with
Bayesian, Boolean, and randomnetworks The author presents the material in a selfPage 4/10
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contained style thathelps readers apply the presented methods and techniques to
scienceand engineering applications. Numerous practical examples are alsoprovided
throughout, including all related mathematicaldetails. Featuring basic results without
heavy emphasis on provingtheorems, Fundamentals of Stochastic Networks is a
suitablebook for courses on probability and stochastic networks, stochasticnetwork
calculus, and stochastic network optimization at theupper-undergraduate and graduate
levels. The book also serves as areference for researchers and network professionals
who would liketo learn more about the general principles of stochasticnetworks.
Advanced Mathematical Tools for Automatic Control Engineers, Volume 2: Stochastic
Techniques provides comprehensive discussions on statistical tools for control
engineers. The book is divided into four main parts. Part I discusses the fundamentals
of probability theory, covering probability spaces, random variables, mathematical
expectation, inequalities, and characteristic functions. Part II addresses discrete time
processes, including the concepts of random sequences, martingales, and limit
theorems. Part III covers continuous time stochastic processes, namely Markov
processes, stochastic integrals, and stochastic differential equations. Part IV presents
applications of stochastic techniques for dynamic models and filtering, prediction, and
smoothing problems. It also discusses the stochastic approximation method and the
robust stochastic maximum principle. Provides comprehensive theory of matrices, real,
complex and functional analysis Provides practical examples of modern optimization
methods that can be effectively used in variety of real-world applications Contains
worked proofs of all theorems and propositions presented

Fundamentals of Probability with Stochastic Processes, Third Edition teaches
probability in a natural way through interesting and instructive examples and
exercises that motivate the theory, definitions, theorems, and methodology. The
author takes a mathematically rigorous approach while closely adhering to the
historical development of probability
This book provides a versatile and lucid treatment of classic as well as modern
probability theory, while integrating them with core topics in statistical theory and
also some key tools in machine learning. It is written in an extremely accessible
style, with elaborate motivating discussions and numerous worked out examples
and exercises. The book has 20 chapters on a wide range of topics, 423 worked
out examples, and 808 exercises. It is unique in its unification of probability and
statistics, its coverage and its superb exercise sets, detailed bibliography, and in
its substantive treatment of many topics of current importance. This book can be
used as a text for a year long graduate course in statistics, computer science, or
mathematics, for self-study, and as an invaluable research reference on
probabiliity and its applications. Particularly worth mentioning are the treatments
of distribution theory, asymptotics, simulation and Markov Chain Monte Carlo,
Markov chains and martingales, Gaussian processes, VC theory, probability
metrics, large deviations, bootstrap, the EM algorithm, confidence intervals,
maximum likelihood and Bayes estimates, exponential families, kernels, and
Hilbert spaces, and a self contained complete review of univariate probability.
This book presents a thorough treatment of plasma physics, beginning at an
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introductory level and proceeding to an extensive discussion of its applications in
thermonuclear fusion research. The physics of fusion plasmas is explained
mainly in relation to recent progress in tokamak research, but other plasma
confinement schemes, such as stellarators and inertial confinement, are also
described. The unique and systematic presentation will help readers to
understand the overall structure of plasma theory.
In this book, Feldman and Valdez-Flores present applied probability and
stochastic processes in an elementary but mathematically precise manner, with
numerous examples and exercises to illustrate the range of engineering and
science applications for the concepts. The book is designed to give the reader an
intuitive understanding of probabilistic reasoning, in addition to an understanding
of mathematical concepts and principles. Unique features of the book include a
self-contained chapter on simulation (Chapter 3) and early introduction of Markov
chains.
Probability, Markov Chains, Queues, and Simulation provides a modern and
authoritative treatment of the mathematical processes that underlie performance
modeling. The detailed explanations of mathematical derivations and numerous
illustrative examples make this textbook readily accessible to graduate and
advanced undergraduate students taking courses in which stochastic processes
play a fundamental role. The textbook is relevant to a wide variety of fields,
including computer science, engineering, operations research, statistics, and
mathematics. The textbook looks at the fundamentals of probability theory, from
the basic concepts of set-based probability, through probability distributions, to
bounds, limit theorems, and the laws of large numbers. Discrete and continuoustime Markov chains are analyzed from a theoretical and computational point of
view. Topics include the Chapman-Kolmogorov equations; irreducibility; the
potential, fundamental, and reachability matrices; random walk problems;
reversibility; renewal processes; and the numerical computation of stationary and
transient distributions. The M/M/1 queue and its extensions to more general birthdeath processes are analyzed in detail, as are queues with phase-type arrival
and service processes. The M/G/1 and G/M/1 queues are solved using
embedded Markov chains; the busy period, residual service time, and priority
scheduling are treated. Open and closed queueing networks are analyzed. The
final part of the book addresses the mathematical basis of simulation. Each
chapter of the textbook concludes with an extensive set of exercises. An
instructor's solution manual, in which all exercises are completely worked out, is
also available (to professors only). Numerous examples illuminate the
mathematical theories Carefully detailed explanations of mathematical
derivations guarantee a valuable pedagogical approach Each chapter concludes
with an extensive set of exercises Professors: A supplementary Solutions Manual
is available for this book. It is restricted to teachers using the text in courses. For
information on how to obtain a copy, refer to:
http://press.princeton.edu/class_use/solutions.html
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This book is based on the premise that engineers use probability as a modeling
tool, and that probability can be applied to the solution of engineering problems.
Engineers and students studying probability and random processes also need to
analyze data, and thus need some knowledge of statistics. This book is designed
to provide students with a thorough grounding in probability and stochastic
processes, demonstrate their applicability to real-world problems, and introduce
the basics of statistics. The book's clear writing style and homework problems
make it ideal for the classroom or for self-study. * Good and solid introduction to
probability theory and stochastic processes * Logically organized; writing is
presented in a clear manner * Choice of topics is comprehensive within the area
of probability * Ample homework problems are organized into chapter sections
Interest Rate Modeling for Risk Management presents an economic model which
can be used to compare interest rate and perform market risk assessment
analyses. The key interest rate model applied in this book is specified under realworld measures, and the result is used as to generate scenarios for interest
rates. The book introduces a theoretical framework that allows estimating the
market price of interest rate risk. For this, the book starts with a brief explanation
of stochastic analysis, and introduces interest rate models such as Heath-JarrowMorton, Hull-White and LIBOR models. The real-world model is then introduced
in subsequent chapters. Additionally, the book also explains some properties of
the real-world model, along with the negative price tendency of the market price
for risk and a positive market price of risk (with practical examples). Readers will
also find a handy appendix with proofs to complement the numerical methods
explained in the book. This book is intended as a primer for practitioners in
financial institutions involved in interest rate risk management. It also presents a
new perspective for researchers and graduates in econometrics and finance on
the study of interest rate models. The second edition features an expanded
commentary on real world models as well as additional numerical examples for
the benefit of readers.
This book lays the foundations for a theory on almost periodic stochastic processes and their
applications to various stochastic differential equations, functional differential equations with
delay, partial differential equations, and difference equations. It is in part a sequel of authors
recent work on almost periodic stochastic difference and differential equations and has the
particularity to be the first book that is entirely devoted to almost periodic random processes
and their applications. The topics treated in it range from existence, uniqueness, and stability
of solutions for abstract stochastic difference and differential equations.
Never HIGHLIGHT a Book Again! Virtually all of the testable terms, concepts, persons, places,
and events from the textbook are included. Cram101 Just the FACTS101 studyguides give all
of the outlines, highlights, notes, and quizzes for your textbook with optional online
comprehensive practice tests. Only Cram101 is Textbook Specific. Accompanys:
9780131453401 .
The topic of Random Vibrations is the behavior of structural and mechanical systems when
they are subjected to unpredictable, or random, vibrations. These vibrations may arise from
natural phenomena such as earthquakes or wind, or from human-controlled causes such as
the stresses placed on aircraft at takeoff and landing. Study and mastery of this topic enables
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engineers to design and maintain structures capable of withstanding random vibrations,
thereby protecting human life. Random Vibrations will lead readers in a user-friendly fashion to
a thorough understanding of vibrations of linear and nonlinear systems that undergo stochasticrandom-excitation. Provides over 150 worked out example problems and, along with over 225
exercises, illustrates concepts with true-to-life engineering design problems Offers intuitive
explanations of concepts within a context of mathematical rigor and relatively advanced
analysis techniques. Essential for self-study by practicing engineers, and for instruction in the
classroom.
?????????????????????????????????????????????????????????????????????????????????
?????????????????????
??????????
This book provides engineers with focused treatment of the mathematics needed to
understand probability, random variables, and stochastic processes, which are essential
mathematical disciplines used in communications engineering. The author explains the basic
concepts of these topics as plainly as possible so that people with no in-depth knowledge of
these mathematical topics can better appreciate their applications in real problems.
Applications examples are drawn from various areas of communications. If a reader is
interested in understanding probability and stochastic processes that are specifically important
for communications networks and systems, this book serves his/her need.
Stochastic dynamics has been a subject of interest since the early 20th Century. Since then,
much progress has been made in this field of study, and many modern applications for it have
been found in fields such as physics, chemistry, biology, ecology, economy, finance, and many
branches of engineering including Mechanical, Ocean, Civil, Bio, and Earthquake
Engineering.Elements of Stochastic Dynamics aims to meet the growing need to understand
and master the subject by introducing fundamentals to researchers who want to explore
stochastic dynamics in their fields and serving as a textbook for graduate students in various
areas involving stochastic uncertainties. All topics within are presented from an application
approach, and may thus be more appealing to users without a background in pure
Mathematics. The book describes the basic concepts and theories of random variables and
stochastic processes in detail; provides various solution procedures for systems subjected to
stochastic excitations; introduces stochastic stability and bifurcation; and explores failures of
stochastic systems. The book also incorporates some latest research results in modeling
stochastic processes; in reducing the system degrees of freedom; and in solving nonlinear
problems. The book also provides numerical simulation procedures of widely-used random
variables and stochastic processes.A large number of exercise problems are included in the
book to aid the understanding of the concepts and theories, and may be used for as course
homework.

For courses in Probability and Random Processes. Probability, Statistics, and Random
Processes for Engineers, 4e is a comprehensive treatment of probability and random
processes that, more than any other available source, combines rigor with accessibility.
Beginning with the fundamentals of probability theory and requiring only college-level
calculus, the book develops all the tools needed to understand more advanced topics
such as random sequences, continuous-time random processes, and statistical signal
processing. The book progresses at a leisurely pace, never assuming more knowledge
than contained in the material already covered. Rigor is established by developing all
results from the basic axioms and carefully defining and discussing such advanced
notions as stochastic convergence, stochastic integrals and resolution of stochastic
processes.
This accessible book aims to collect in a single volume the essentials of stochastic
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networks. Stochastic networks have become widely used as a basic model of many
physical systems in a diverse range of fields. Written by leading authors in the field, this
book is meant to be used as a reference or supplementary reading by practitioners in
operations research, computer systems, communications networks, production
planning, and logistics.
The definitive guide to queueing theory and its practical applications—features
numerous real-world examples of scientific, engineering, and business applications
Thoroughly updated and expanded to reflect the latest developments in the field,
Fundamentals of Queueing Theory, Fifth Edition presents the statistical principles and
processes involved in the analysis of the probabilistic nature of queues. Rather than
focus narrowly on a particular application area, the authors illustrate the theory in
practice across a range of fields, from computer science and various engineering
disciplines to business and operations research. Critically, the text also provides a
numerical approach to understanding and making estimations with queueing theory and
provides comprehensive coverage of both simple and advanced queueing models. As
with all preceding editions, this latest update of the classic text features a unique blend
of the theoretical and timely real-world applications. The introductory section has been
reorganized with expanded coverage of qualitative/non-mathematical approaches to
queueing theory, including a high-level description of queues in everyday life. New
sections on non-stationary fluid queues, fairness in queueing, and Little’s Law have
been added, as has expanded coverage of stochastic processes, including the Poisson
process and Markov chains. • Each chapter provides a self-contained presentation of
key concepts and formulas, to allow readers to focus independently on topics relevant
to their interests • A summary table at the end of the book outlines the queues that
have been discussed and the types of results that have been obtained for each queue •
Examples from a range of disciplines highlight practical issues often encountered when
applying the theory to real-world problems • A companion website features QtsPlus, an
Excel-based software platform that provides computer-based solutions for most
queueing models presented in the book. Featuring chapter-end exercises and
problems—all of which have been classroom-tested and refined by the authors in
advanced undergraduate and graduate-level courses—Fundamentals of Queueing
Theory, Fifth Edition is an ideal textbook for courses in applied mathematics, queueing
theory, probability and statistics, and stochastic processes. This book is also a valuable
reference for practitioners in applied mathematics, operations research, engineering,
and industrial engineering.
Never HIGHLIGHT a Book Again Includes all testable terms, concepts, persons,
places, and events. Cram101 Just the FACTS101 studyguides gives all of the outlines,
highlights, and quizzes for your textbook with optional online comprehensive practice
tests. Only Cram101 is Textbook Specific. Accompanies: 9780872893795. This item is
printed on demand.
This book addresses the processes of stochastic structure formation in two-dimensional
geophysical fluid dynamics based on statistical analysis of Gaussian random fields, as
well as stochastic structure formation in dynamic systems with parametric excitation of
positive random fields f(r,t) described by partial differential equations. Further, the book
considers two examples of stochastic structure formation in dynamic systems with
parametric excitation in the presence of Gaussian pumping. In dynamic systems with
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parametric excitation in space and time, this type of structure formation either happens
– or doesn’t! However, if it occurs in space, then this almost always happens
(exponentially quickly) in individual realizations with a unit probability. In the case
considered, clustering of the field f(r,t) of any nature is a general feature of dynamic
fields, and one may claim that structure formation is the Law of Nature for arbitrary
random fields of such type. The study clarifies the conditions under which such
structure formation takes place. To make the content more accessible, these conditions
are described at a comparatively elementary mathematical level by employing ideas
from statistical topography.
Presenting probability in a natural way, this book uses interesting, carefully selected
instructive examples that explain the theory, definitions, theorems, and
methodology.Fundamentals of Probability has been adopted by the American Actuarial
Society as one of its main references for the mathematical foundations of actuarial
science.Topics include: axioms of probability; combinatorial methods; conditional
probability and independence; distribution functions and discrete random variables;
special discrete distributions; continuous random variables; special continuous
distributions; bivariate distributions; multivariate distributions; sums of independent
random variables and limit theorems; stochastic processes; and simulation.For anyone
employed in the actuarial division of insurance companies and banks, electrical
engineers, financial consultants, and industrial engineers.
For one- or two-semester Basic Probability courses in the departments of Mathematics,
Physics, Engineering, Statistics, Actuarial Science, Operations Research, and
Computer Science. Probability is presented in a very clear way in this text: through
interesting and instructive examples and exercises that motivate the theory, definitions,
theorems, and methodology. Due to its unique organization, this text has also been
successfully used in teaching courses in discrete probability.
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