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Probability is an area of mathematics of tremendous contemporary importance across all aspects of human
endeavour. This book is a compact account of the basic features of probability and random processes at the
level of first and second year mathematics undergraduates and Masters' students in cognate fields. It is
suitable for a first course in probability, plus a follow-up course in random processes including Markov
chains.

A special feature is the authors' attention to rigorous mathematics: not everything is rigorous, but the need
for rigour is explained at difficult junctures. The text is enriched by simple exercises, together with problems
(with very brief hints) many of which are taken from final examinations at Cambridge and Oxford.

The first eight chapters form a course in basic probability, being an account of events, random variables, and
distributions - discrete and continuous random variables are treated separately - together with simple
versions of the law of large numbers and the central limit theorem. There is an account of moment generating
functions and their applications. The following three chapters are about branching processes, random walks,
and continuous-time random processes such as the Poisson process.
The final chapter is a fairly extensive account of Markov chains in discrete time.

This second edition develops the success of the first edition through an updated presentation, the extensive
new chapter on Markov chains, and a number of new sections to ensure comprehensive coverage of the
syllabi at major universities.
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From reader reviews:

Donald Corbett:

Why don't make it to become your habit? Right now, try to prepare your time to do the important action, like
looking for your favorite reserve and reading a guide. Beside you can solve your trouble; you can add your
knowledge by the book entitled Probability: An Introduction. Try to make the book Probability: An
Introduction as your good friend. It means that it can being your friend when you feel alone and beside that
course make you smarter than previously. Yeah, it is very fortuned for yourself. The book makes you much
more confidence because you can know almost everything by the book. So , let us make new experience
along with knowledge with this book.

Clarine Davidson:

Nowadays reading books become more than want or need but also be a life style. This reading habit give you
lot of advantages. The benefits you got of course the knowledge the rest of the information inside the book
that improve your knowledge and information. The information you get based on what kind of e-book you
read, if you want have more knowledge just go with education books but if you want really feel happy read
one along with theme for entertaining for instance comic or novel. Often the Probability: An Introduction is
kind of e-book which is giving the reader unforeseen experience.

Florence Nguyen:

This book untitled Probability: An Introduction to be one of several books this best seller in this year, here is
because when you read this e-book you can get a lot of benefit into it. You will easily to buy this specific
book in the book retail store or you can order it by means of online. The publisher on this book sells the e-
book too. It makes you quicker to read this book, since you can read this book in your Mobile phone. So
there is no reason to you personally to past this book from your list.

John Tammaro:

People live in this new day of lifestyle always try to and must have the spare time or they will get great deal
of stress from both day to day life and work. So , if we ask do people have extra time, we will say absolutely
indeed. People is human not only a robot. Then we request again, what kind of activity are you experiencing
when the spare time coming to anyone of course your answer will unlimited right. Then do you ever try this
one, reading textbooks. It can be your alternative with spending your spare time, the particular book you
have read will be Probability: An Introduction.
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