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A one-year course in probability theory and the theory of random processes, taught at Princeton University to
undergraduate and graduate students, forms the core of this book. It provides a comprehensive and self-
contained exposition of classical probability theory and the theory of random processes. The book includes
detailed discussion of Lebesgue integration, Markov chains, random walks, laws of large numbers, limit
theorems, and their relation to Renormalization Group theory. It also includes the theory of stationary
random processes, martingales, generalized random processes, and Brownian motion.
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From reader reviews:

Tara Gamboa:

Do you have favorite book? In case you have, what is your favorite's book? Guide is very important thing for
us to understand everything in the world. Each guide has different aim or goal; it means that reserve has
different type. Some people sense enjoy to spend their a chance to read a book. They are reading whatever
they have because their hobby is actually reading a book. Consider the person who don't like examining a
book? Sometime, individual feel need book after they found difficult problem or perhaps exercise. Well,
probably you will need this Theory of Probability and Random Processes (Universitext).

Daniel Slater:

A lot of people always spent their free time to vacation or even go to the outside with them family members
or their friend. Were you aware? Many a lot of people spent that they free time just watching TV, or even
playing video games all day long. If you would like try to find a new activity that is look different you can
read a new book. It is really fun for you. If you enjoy the book which you read you can spent all day long to
reading a guide. The book Theory of Probability and Random Processes (Universitext) it is quite good to
read. There are a lot of people that recommended this book. These folks were enjoying reading this book. If
you did not have enough space to bring this book you can buy the actual e-book. You can m0ore quickly to
read this book from a smart phone. The price is not too costly but this book features high quality.

Kim Adams:

Playing with family inside a park, coming to see the sea world or hanging out with friends is thing that
usually you will have done when you have spare time, and then why you don't try matter that really opposite
from that. One activity that make you not feeling tired but still relaxing, trilling like on roller coaster you are
ride on and with addition details. Even you love Theory of Probability and Random Processes (Universitext),
you may enjoy both. It is great combination right, you still wish to miss it? What kind of hang-out type is it?
Oh seriously its mind hangout men. What? Still don't understand it, oh come on its named reading friends.

Carolyn Rodriguez:

Reading a book being new life style in this 12 months; every people loves to read a book. When you study a
book you can get a lot of benefit. When you read textbooks, you can improve your knowledge, mainly
because book has a lot of information onto it. The information that you will get depend on what kinds of
book that you have read. If you want to get information about your analysis, you can read education books,
but if you want to entertain yourself you are able to a fiction books, this kind of us novel, comics, and also
soon. The Theory of Probability and Random Processes (Universitext) provide you with new experience in
studying a book.
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