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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 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 make 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.
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Editorial Review

Review

From the book reviews:

“The current version of the book contains twenty-two chapters and seven appendices. … the book may well
serve as the basis of up to four consecutive, mainly undergraduate probability courses. Although in the last
years many new topics in probability theory have gained a lot of attention, the present author’s account is a
precious self-contained standard reference, which preserves and prolongs the excellence of the Soviet
probability education to our days.” (Michael Högele, zbMATH, Vol. 1297, 2014)

From the Back Cover

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.
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Users Review

From reader reviews:

Charles Davis:

The book Probability Theory (Universitext) make you feel enjoy for your spare time. You can utilize to
make your capable more increase. Book can being your best friend when you getting pressure or having big
problem along with your subject. If you can make examining a book Probability Theory (Universitext) being
your habit, you can get a lot more advantages, like add your own personal capable, increase your knowledge
about many or all subjects. It is possible to know everything if you like wide open and read a e-book
Probability Theory (Universitext). Kinds of book are several. It means that, science guide or encyclopedia or
other individuals. So , how do you think about this guide?

Thomas Hayden:

Reading a book tends to be new life style on this era globalization. With examining you can get a lot of
information that may give you benefit in your life. With book everyone in this world may share their idea.
Publications can also inspire a lot of people. A lot of author can inspire all their reader with their story or
even their experience. Not only situation that share in the textbooks. But also they write about the knowledge
about something that you need illustration. How to get the good score toefl, or how to teach children, there
are many kinds of book that you can get now. The authors in this world always try to improve their skill in
writing, they also doing some research before they write to their book. One of them is this Probability
Theory (Universitext).

Mason Childress:

Is it an individual who having spare time then spend it whole day by means of watching television programs
or just laying on the bed? Do you need something new? This Probability Theory (Universitext) can be the
reply, oh how comes? It's a book you know. You are consequently out of date, spending your free time by
reading in this fresh era is common not a nerd activity. So what these ebooks have than the others?



Marie Miles:

Don't be worry for anyone who is afraid that this book can filled the space in your house, you can have it in
e-book approach, more simple and reachable. This Probability Theory (Universitext) can give you a lot of
buddies because by you investigating this one book you have thing that they don't and make you actually
more like an interesting person. This kind of book can be one of a step for you to get success. This reserve
offer you information that possibly your friend doesn't realize, by knowing more than some other make you
to be great people. So , why hesitate? We should have Probability Theory (Universitext).
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