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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:

Richard Williams:

Do you have favorite book? Should you have, what is your favorite's book? Reserve is very important thing
for us to understand everything in the world. Each reserve has different aim or perhaps goal; it means that
reserve has different type. Some people truly feel enjoy to spend their a chance to read a book. These are
reading whatever they acquire because their hobby will be reading a book. Think about the person who don't
like reading a book? Sometime, man feel need book after they found difficult problem or even exercise.
Well, probably you'll have this Probability Theory (Universitext).

Harry Dwyer:

Nowadays reading books be than want or need but also work as a life style. This reading behavior give you
lot of advantages. Advantages you got of course the knowledge the particular information inside the book
this improve your knowledge and information. The information you get based on what kind of reserve you
read, if you want attract knowledge just go with knowledge books but if you want sense happy read one
along with theme for entertaining like comic or novel. Often the Probability Theory (Universitext) is kind of
guide which is giving the reader unforeseen experience.

Cheri Adamo:

Probability Theory (Universitext) can be one of your nice books that are good idea. Most of us recommend
that straight away because this guide has good vocabulary that will increase your knowledge in language,
easy to understand, bit entertaining but nevertheless delivering the information. The article writer giving
his/her effort that will put every word into delight arrangement in writing Probability Theory (Universitext)
nevertheless doesn't forget the main level, giving the reader the hottest in addition to based confirm resource
details that maybe you can be one of it. This great information can easily drawn you into brand new stage of
crucial considering.

Norma Baumgarten:

Are you kind of active person, only have 10 or 15 minute in your moment to upgrading your mind ability or
thinking skill perhaps analytical thinking? Then you are receiving problem with the book compared to can
satisfy your short period of time to read it because all of this time you only find e-book that need more time
to be learn. Probability Theory (Universitext) can be your answer given it can be read by an individual who
have those short free time problems.
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