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Although there are many books available on the theory of random processes, there are few books featuring
rigorous exposition that are suitable for elementary instruction. This is such a book.
Designed for students who have had a general course in probability theory, it covers general topics in the
theory of random processes (including measure theory and axiomatization of probability theory) as well as
more specialized questions: processes with independent increments, Markov processes and limit theorems
for random processes.
A significant feature of the book is a unique and beautiful treatment of processes with independent
increments, which assumes no prior knowledge of the theory of infinitely divisible laws. A wealth of results,
ideas and techniques distinguish this text, one of the first to survey in a rigorous way the more modern
results in the theory of stochastic processes and to link them to earlier developments in the subject. Preface to
the English Translation. Introduction. Bibliographic Notes. Bibliography. Index of Symbols. Index.
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From reader reviews:

Peter Cox:

Now a day people who Living in the era where everything reachable by talk with the internet and the
resources included can be true or not call for people to be aware of each info they get. How many people to
be smart in getting any information nowadays? Of course the answer then is reading a book. Reading
through a book can help folks out of this uncertainty Information mainly this Introduction to the Theory of
Random Processes (Dover Books on Mathematics) book as this book offers you rich data and knowledge. Of
course the details in this book hundred % guarantees there is no doubt in it everbody knows.

William Pare:

Nowadays reading books are more than want or need but also be a life style. This reading practice give you
lot of advantages. The huge benefits you got of course the knowledge the particular information inside the
book which improve your knowledge and information. The knowledge you get based on what kind of reserve
you read, if you want drive more knowledge just go with education and learning books but if you want really
feel happy read one using theme for entertaining including comic or novel. The Introduction to the Theory of
Random Processes (Dover Books on Mathematics) is kind of book which is giving the reader capricious
experience.

Eugene Meunier:

A lot of people always spent their very own free time to vacation or even go to the outside with them friends
and family or their friend. Were you aware? Many a lot of people spent they free time just watching TV, or
playing video games all day long. If you wish to try to find a new activity honestly, that is look different you
can read any book. It is really fun to suit your needs. If you enjoy the book that you just read you can spent
all day every day to reading a book. The book Introduction to the Theory of Random Processes (Dover
Books on Mathematics) it is very good to read. There are a lot of those who recommended this book. These
were enjoying reading this book. When you did not have enough space bringing this book you can buy
typically the e-book. You can m0ore very easily to read this book from a smart phone. The price is not too
expensive but this book provides high quality.

James Martin:

Are you kind of stressful person, only have 10 or even 15 minute in your morning to upgrading your mind
proficiency or thinking skill actually analytical thinking? Then you are receiving problem with the book as
compared to can satisfy your small amount of time to read it because this all time you only find guide that
need more time to be study. Introduction to the Theory of Random Processes (Dover Books on Mathematics)
can be your answer given it can be read by anyone who have those short spare time problems.
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