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Probability theory is an actively developing branch of mathematics. It has applications in many areas of
science and technology and forms the basis of mathematical statistics. This self-contained, comprehensive
book tackles the principal problems and advanced questions of probability theory and random processes in
22 chapters, presented in a logical order but also suitable for dipping into. They include both classical and
more recent results, such as large deviations theory, factorization identities, information theory, stochastic
recursive sequences. The book is further distinguished by the inclusion of clear and illustrative proofs of the
fundamental results that comprise many methodological improvements aimed at simplifying the arguments
and making them more transparent.

 

The importance of the Russian school in the development of probability theory has long been recognized.
This book is the translation of the fifth edition of the highly successful and esteemed Russian textbook. This
edition includes a number of new sections, such as a new chapter on large deviation theory for random
walks, which are of both theoretical and applied interest. The frequent references to Russian literature
throughout this work lend a fresh dimension and makes it an invaluable source of reference for Western
researchers and advanced students in probability related subjects.

 

Probability Theory will be of interest to both advanced undergraduate and graduate students studying
probability theory and its applications. It can serve as a basis for several one-semester courses on probability
theory and random processes as well as self-study.

 

About the Author

 

Professor Alexandr Borovkov lives and works in the Novosibirsk Academy Town in Russia and is affiliated
with both the Sobolev Institute of Mathematics of the Russian Academy of Sciences and the Novosibirsk
State University. He is one of the most prominent Russian specialists in probability theory and mathematical
statistics. Alexandr Borovkov authored and co-authored more than 200 research papers and ten research
monographs and advanced level university textbooks. His contributions to mathematics and its applications
are widely recognized, which included election to the Russian Academy of Sciences and several prestigious
awards for his research and textbooks.
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From reader reviews:

Jean Fuller:

What do you consider book? It is just for students since they're still students or it for all people in the world,
what best subject for that? Just simply you can be answered for that problem above. Every person has several
personality and hobby for each other. Don't to be pushed someone or something that they don't desire do that.
You must know how great along with important the book Probability Theory (Universitext). All type of book
is it possible to see on many methods. You can look for the internet methods or other social media.

Arlene Martin:

In this 21st hundred years, people become competitive in most way. By being competitive at this point,
people have do something to make these people survives, being in the middle of often the crowded place and
notice by surrounding. One thing that at times many people have underestimated this for a while is reading.
That's why, by reading a reserve your ability to survive boost then having chance to remain than other is
high. For yourself who want to start reading a new book, we give you this specific Probability Theory
(Universitext) book as starter and daily reading reserve. Why, because this book is more than just a book.

Alma Young:

Information is provisions for folks to get better life, information these days can get by anyone at everywhere.
The information can be a information or any news even a huge concern. What people must be consider if
those information which is within the former life are difficult to be find than now could be taking seriously
which one is suitable to believe or which one typically the resource are convinced. If you get the unstable
resource then you have it as your main information you will have huge disadvantage for you. All those
possibilities will not happen with you if you take Probability Theory (Universitext) as the daily resource
information.

Gale Coachman:

Reading a book to be new life style in this 12 months; every people loves to go through a book. When you
learn a book you can get a great deal of benefit. When you read ebooks, you can improve your knowledge,
because book has a lot of information into it. The information that you will get depend on what sorts of book
that you have read. If you want to get information about your examine, you can read education books, but if
you want to entertain yourself you can read a fiction books, these kinds of us novel, comics, in addition to
soon. The Probability Theory (Universitext) will give you a new experience in looking at a book.
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