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Aimed primarily at graduate students and researchers, this text is a comprehensive course in modern
probability theory and its measure-theoretical foundations. It covers awide variety of topics, many of which
are not usually found in introductory textbooks, such as: limit theorems for sums of random variables;
martingales; percolation; Markov chains and electrical networks; construction of stochastic processes;
Poisson point processes and infinite divisibility; large deviation principles and statistical physics, Brownian
motion; and stochastic integral and stochastic differential equations. The theory is developed rigorously and
in a self-contained way, with the chapters on measure theory interlaced with the probabilistic chaptersin
order to display the power of the abstract concepts in the world of probability theory. In addition, plenty of
figures, computer simulations, biographic details of key mathematicians, and a wealth of examples support
and enliven the presentation.
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From reader reviews:
Betty Ahlstrom:

Do you have something that you enjoy such as book? The publication lovers usually prefer to choose book
like comic, limited story and the biggest the first is novel. Now, why not attempting Probability Theory
(Universitext) that give your satisfaction preference will be satisfied through reading this book. Reading
behavior al over the world can be said as the method for people to know world far better then how they react
to the world. It can't be mentioned constantly that reading practice only for the geeky particular person but
for al of you who wantsto possibly be success person. So , for al of you who want to start reading through
as your good habit, you can pick Probability Theory (Universitext) become your current starter.

Judith Carter:

Y our reading 6th sense will not betray an individual, why because this Probability Theory (Universitext)
book written by well-known writer we are excited for well how to make book which might be understand by
anyone who else read the book. Written in good manner for you, leaking every ideas and creating skill only
for eliminate your current hunger then you still gquestion Probability Theory (Universitext) as good book not
just by the cover but also through the content. Thisis one book that can break don't judge book by its protect,
so do you still needing one more sixth sense to pick this!? Oh come on your studying sixth sense already said
so why you have to listening to yet another sixth sense.

Jack Michaud:

Y ou could spend your free time to study this book this publication. This Probability Theory (Universitext) is
simple to develop you can read it in the park your car, in the beach, train and also soon. If you did not
possess much space to bring often the printed book, you can buy typically the e-book. It is make you better
toread it. You can savetypically the book in your smart phone. So there are alot of benefits that you will get
when you buy this book.

Rachel Chaney:

That publication can make you to feel relax. This book Probability Theory (Universitext) was colourful and
of course has pictures on the website. As we know that book Probability Theory (Universitext) has many
kinds or genre. Start from kids until young adults. For example Naruto or Private eye Conan you can read
and believe that you are the character on there. Therefore, not at al of book are generally make you bored,
any it offers you feel happy, fun and rest. Try to choose the best book in your case and try to like reading
that.
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