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Textbook: 
Random Data – Analysis and Measurement Procedures, Bendat and Piersol, Wiley-Interscience Publication

Other Relevant Textbooks:

Probabilistic Methods of Signal and System Analysis by GR Cooper and CD McGillen

Probability, Random Variables and Stochastic Processes by A Papoulis

Engineering Applications of Correlation and Spectral Data by Bendat and Piersol

Stochastic Analysis of Structural and Mechanical Vibrations by LD Lutes and S Sarkani

Discrete-Time Signal Processing by AV Oppenheimer and RW Schafer

Topics to be Covered:

Theory of Probability

Probability Density

Statistical Moments

Stationary Random Processes

Spectral Decomposition
Response of Linear Systems

Gaussian Processes

Markov Random Processes

Fokker Planck Equation

Exact Solutions of FP Equation

Approximate Techniques for Nonlinear Systems

Equivalent Linearization 

Cummulant Closure

Perturbation Techniques

Analysis of Nonstationary Random Processes

Digital Data Analysis

Introduction to Nonlinear Timeseries Analysis
Grading:

Midterm 20%, Final 30%, Project 25%, Homework 25%
