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This second edition of the popular textbook contains a comprehensive course in
modern probability theory, covering awide variety of topics which are not
usually found in introductory textbooks, including:

* 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 rigoroudly and in a self-contained way, with the chapters
on measure theory interlaced with the probabilistic chaptersin 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 statisticsin
physics, computer science, economics and biology.
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This second edition of the popular textbook contains a comprehensive course in modern probability theory,
covering awide variety of topics which are not usually found in introductory textbooks, including:
* 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 devel oped 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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Editorial Review
Review
From the book reviews:

“The book is dedicated to graduate students who start to learn probability theory aswell as to those who need
an excellent reference book. ... All results are presented in a self-contained way and are rigorously proved.
Each section of the 26 chapters ends with a number of exercises, overall more than 270. ... Altogether itisa
very valuable book for all students who specialize in probability theory or statistics.” (Mathias Trabs,
ZbMATH, Vol. 1295, 2014)

“The book under review is a standard graduate textbook in this area of mathematics that collects various
classical and modern topicsin afriendly volume. ... the book contains many exercises. It isavery good
source for acoursein probability theory for advanced undergraduates and first-year graduate students. ... the
book should be useful for awide range of audiences, including students, instructors, and researchers from al
branches of science who are dealing with random phenomena.” (Mehdi Hassani, MAA Reviews, May, 2014)

From the Back Cover

This second edition of the popular textbook contains a comprehensive course in modern probability theory.
Overal, prababilistic concepts play an increasingly important role in mathematics, physics, biology,
financial engineering and computer science. They help usin understanding magnetism, amorphous media,
genetic diversity and the perils of random developments at financial markets, and they guide usin
constructing more efficient algorithms.

To address these concepts, the title covers awide variety of topics, many of which are not usualy 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 devel oped rigorously and in a self-contained way, with the chapters on measure theory
interlaced with the probabilistic chaptersin order to display the power of the abstract conceptsin 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.

About the Author
Achim Klenke is a professor at the Johannes Gutenberg University in Mainz, Germany.

Users Review
From reader reviews:
Lisa Gaither:

Do you have favorite book? For those who have, what is your favorite's book? E-book is very important
thing for usto understand everything in the world. Each publication has different aim or even goal; it means
that book has different type. Some people really feel enjoy to spend their time and energy to read a book.
These are reading whatever they consider because their hobby will be reading a book. What about the person
who don't like studying a book? Sometime, man or woman feel need book after they found difficult problem
or exercise. Well, probably you should have this Probability Theory: A Comprehensive Course
(Universitext).

Fabian Luton:

Reading a publication tends to be new life style within this era globalization. With studying you can get alot
of information which will give you benefit in your life. With book everyone in this world could share their
idea. Textbooks can also inspire alot of people. A lot of author can inspire their reader with their story or
perhaps their experience. Not only the storyline that share in the publications. But also they write about
advantage about something that you need instance. How to get the good score toefl, or how to teach your
kids, there are many kinds of book that exist now. The authors these days always try to improve their skill in
writing, they also doing some investigation before they write to their book. One of them is this Probability
Theory: A Comprehensive Course (Universitext).

Michael Turner:

The e-book with title Probability Theory: A Comprehensive Course (Universitext) hasalot of information
that you can find out it. Y ou can get alot of profit after read this book. That book exist new understanding
the information that exist in this reserve represented the condition of the world now. That isimportant to
yo7u to understand how the improvement of the world. This kind of book will bring you within new era of
the syndication. Y ou can read the e-book on your smart phone, so you can read it anywhere you want.

Curtis Graham:

Aswe know that book isimportant thing to add our expertise for everything. By a e-book we can know
everything we want. A book is agroup of written, printed, illustrated or perhaps blank sheet. Every year
ended up being exactly added. This reserve Probability Theory: A Comprehensive Course (Universitext) was
filled in relation to science. Spend your spare time to add your knowledge about your scientific research
competence. Some people has distinct feel when they reading a new book. If you know how big advantage of



abook, you can sense enjoy to read a guide. In the modern eralike today, many waysto get book you
wanted.
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