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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:

James Sandifer:

What do you concentrate on book? It is just for students because they are still students or the idea for all
people in the world, exactly what the best subject for that? Just simply you can be answered for that issue
above. Every person has various personality and hobby for every single other. Don't to be compelled
someone or something that they don't desire do that. You must know how great and also important the book
Probability Theory: A Comprehensive Course (Universitext). All type of book is it possible to see on many
methods. You can look for the internet solutions or other social media.

Lea Severino:

Do you have something that you prefer such as book? The book lovers usually prefer to pick book like
comic, short story and the biggest an example may be novel. Now, why not trying Probability Theory: A
Comprehensive Course (Universitext) that give your fun preference will be satisfied through reading this
book. Reading habit all over the world can be said as the way for people to know world much better then
how they react toward the world. It can't be explained constantly that reading practice only for the geeky
individual but for all of you who wants to be success person. So , for every you who want to start reading as
your good habit, you could pick Probability Theory: A Comprehensive Course (Universitext) become your
starter.

Tracy Painter:

In this time globalization it is important to someone to obtain information. The information will make
someone to understand the condition of the world. The healthiness of the world makes the information much
easier to share. You can find a lot of recommendations to get information example: internet, newspaper,
book, and soon. You can see that now, a lot of publisher which print many kinds of book. The particular
book that recommended to your account is Probability Theory: A Comprehensive Course (Universitext) this
publication consist a lot of the information from the condition of this world now. This particular book was
represented just how can the world has grown up. The words styles that writer value to explain it is easy to
understand. The particular writer made some research when he makes this book. That's why this book
appropriate all of you.

Shirley Cochran:

Within this era which is the greater man or woman or who has ability in doing something more are more
special than other. Do you want to become considered one of it? It is just simple approach to have that. What
you have to do is just spending your time little but quite enough to possess a look at some books. On the list
of books in the top listing in your reading list is definitely Probability Theory: A Comprehensive Course
(Universitext). This book which is qualified as The Hungry Mountains can get you closer in becoming
precious person. By looking way up and review this guide you can get many advantages.
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