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This second edition of the popular textbook contains a comprehensive course in modern probability theory.
Overall, probabilistic concepts play an increasingly important role in mathematics, physics, biology,
financial engineering and computer science. They help us in understanding magnetism, amorphous media,
genetic diversity and the perils of random developments at financial markets, and they guide us in
constructing more efficient algorithms.
 
To address these concepts, the title covers a wide 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 process and infinite divisibility
• large deviation principles and statistical physics
• Brownian motion
• 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 chapters in order to display the power of the abstract concepts in probability
theory. This second edition has been carefully extended and includes many new features. It contains updated
figures (over 50), computer simulations and some difficult proofs have been made more accessible. A wealth
of examples and more than 270 exercises as well as biographic details of key mathematicians support and
enliven the presentation. It will be of use to students and researchers in mathematics and statistics in physics,
computer science, economics and biology.
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From reader reviews:

Jocelyn Welch:

Do you have favorite book? When you have, what is your favorite's book? Book is very important thing for
us to find out everything in the world. Each book has different aim or perhaps goal; it means that publication
has different type. Some people experience enjoy to spend their time for you to read a book. They are
reading whatever they acquire because their hobby is definitely reading a book. Consider the person who
don't like examining a book? Sometime, person feel need book after they found difficult problem or exercise.
Well, probably you should have this Probability Theory: A Comprehensive Course (Universitext).

Angela Powers:

What do you about book? It is not important together with you? Or just adding material when you require
something to explain what your own problem? How about your spare time? Or are you busy individual? If
you don't have spare time to try and do others business, it is make you feel bored faster. And you have spare
time? What did you do? Every person has many questions above. They must answer that question because
just their can do that will. It said that about guide. Book is familiar on every person. Yes, it is suitable.
Because start from on jardín de infancia until university need this particular Probability Theory: A
Comprehensive Course (Universitext) to read.

Jesse Harrison:

The book Probability Theory: A Comprehensive Course (Universitext) will bring you to definitely the new
experience of reading the book. The author style to elucidate the idea is very unique. If you try to find new
book you just read, this book very acceptable to you. The book Probability Theory: A Comprehensive
Course (Universitext) is much recommended to you to see. You can also get the e-book from official web
site, so you can quicker to read the book.

Sean Jones:

This Probability Theory: A Comprehensive Course (Universitext) is great guide for you because the content
that is full of information for you who else always deal with world and also have to make decision every
minute. This particular book reveal it details accurately using great plan word or we can state no rambling
sentences included. So if you are read the item hurriedly you can have whole data in it. Doesn't mean it only
offers you straight forward sentences but tough core information with splendid delivering sentences. Having
Probability Theory: A Comprehensive Course (Universitext) in your hand like obtaining the world in your
arm, details in it is not ridiculous 1. We can say that no book that offer you world throughout ten or fifteen
minute right but this e-book already do that. So , this is certainly good reading book. Hey Mr. and Mrs. busy
do you still doubt which?
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