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        Applications of Random Process Excursion Analysis by Irina S. Brainina Book PDF Summary

        This book addresses one of the key problems in signal processing, the problem of identifying statistical properties of excursions in a random process in order to simplify the theoretical analysis and make it suitable for engineering applications. Precise and approximate formulas are explained, which are relatively simple and can be used for engineering applications such as the design of devices which can overcome the high initial uncertainty of the self-training period. The information presented in the monograph can be used to implement adaptive signal processing devices capable of detecting or recognizing the wanted signals (with a priori unknown statistical properties) against the background noise. The applications presented can be used in a wide range of fields including medicine, radiolocation, telecommunications, surface quality control (flaw detection), image recognition, thermal noise analysis for the design of semiconductors, and calculation of excessive load in mechanics. Introduces English-speaking students and researchers in to the results obtained in the former Soviet/ Russian academic institutions within last few decades. Supplies a range of applications suitable for all levels from undergraduate to professional Contains computer simulations
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       This book addresses one of the key problems in signal processing, the problem of identifying statistical properties of excursions in a random process in order to simplify the theoretical analysis and make it suitable for engineering applications. Precise and approximate formulas are explained, which are relatively simple and can be 
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        Random Processes with Applications to Circuits and Communications  by Bernard C. Levy

      

       This textbook is based on 20 years of teaching a graduate-level course in random processes to a constituency extending beyond signal processing, communications, control, and networking, and including in particular circuits, RF and optics graduate students. In order to accommodate today’s circuits students’ needs to understand noise modeling, while covering 
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        Modern Stochastics and Applications  by Volodymyr Korolyuk,Nikolaos Limnios,Yuliya Mishura,Lyudmyla Sakhno,Georgiy Shevchenko

      

       This volume presents an extensive overview of all major modern trends in applications of probability and stochastic analysis. It will be a great source of inspiration for designing new algorithms, modeling procedures and experiments. Accessible to researchers, practitioners, as well as graduate and postgraduate students, this volume presents a variety 
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        Excursions of Markov Processes  by Robert M. Blumenthal

      

       Let {Xti t ~ O} be a Markov process in Rl, and break up the path X t into (random) component pieces consisting of the zero set ({ tlX = O}) and t the "excursions away from 0," that is pieces of path X. : T ::5 s ::5 t, with Xr- = X = 0, but X. 1= 0 for T
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        Diffusions  Markov Processes and Martingales  Volume 2  It   Calculus  by L. C. G. Rogers,David Williams

      

       This celebrated volume gives an accessible introduction to stochastic integrals, stochastic differential equations, excursion theory and the general theory of processes.
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        Approximation and Weak Convergence Methods for Random Processes  with Applications to Stochastic Systems Theory  by Harold Joseph Kushner

      

       Control and communications engineers, physicists, and probability theorists, among others, will find this book unique. It contains a detailed development of approximation and limit theorems and methods for random processes and applies them to numerous problems of practical importance. In particular, it develops usable and broad conditions and techniques for 
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        Random Vibration and Spectral Analysis Vibrations al  atoires et analyse spectral  by A. Preumont

      

       I became interested in Random Vibration during the preparation of my PhD dissertation, which was concerned with the seismic response of nuclear reactor cores. I was initiated into this field through the cla.ssical books by Y.K.Lin, S.H.Crandall and a few others. After the completion of 

      Get Book 
          
        
    

  



                                                        
  
    
      
    

    
      
        Random Processes for Engineers  by Bruce Hajek

      

       An engaging introduction to the critical tools needed to design and evaluate engineering systems operating in uncertain environments.
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