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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:

William Harris:

The reserve untitled Probability Theory: A Comprehensive Course (Universitext) is the e-book that
recommended to you to study. You can see the quality of the reserve content that will be shown to an
individual. The language that writer use to explained their ideas are easily to understand. The writer was did
a lot of research when write the book, to ensure the information that they share for you is absolutely accurate.
You also could possibly get the e-book of Probability Theory: A Comprehensive Course (Universitext) from
the publisher to make you far more enjoy free time.

Nathan Barnes:

Probability Theory: A Comprehensive Course (Universitext) can be one of your beginning books that are
good idea. We all recommend that straight away because this guide has good vocabulary that can increase
your knowledge in vocab, easy to understand, bit entertaining but delivering the information. The writer
giving his/her effort that will put every word into satisfaction arrangement in writing Probability Theory: A
Comprehensive Course (Universitext) although doesn't forget the main point, giving the reader the hottest
and also based confirm resource facts that maybe you can be one among it. This great information could
drawn you into completely new stage of crucial thinking.

Casey Timmons:

Is it anyone who having spare time then spend it whole day through watching television programs or just
lying on the bed? Do you need something totally new? This Probability Theory: A Comprehensive Course
(Universitext) can be the respond to, oh how comes? It's a book you know. You are so out of date, spending
your free time by reading in this brand new era is common not a nerd activity. So what these publications
have than the others?

Doris Whobrey:

A lot of reserve has printed but it differs. You can get it by online on social media. You can choose the most
effective book for you, science, amusing, novel, or whatever simply by searching from it. It is named of book
Probability Theory: A Comprehensive Course (Universitext). You can contribute your knowledge by it.
Without leaving the printed book, it could possibly add your knowledge and make an individual happier to
read. It is most significant that, you must aware about book. It can bring you from one location to other
place.
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