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This text is an introduction to the modern theory and applications of probability and stochastics. The style
and coverage is geared towards the theory of stochastic processes, but with some attention to the
applications. In many instances the gist of the problem is introduced in practical, everyday language and then
is made precise in mathematical form.

 

The first four chapters are on probability theory: measure and integration, probability spaces, conditional
expectations, and the classical limit theorems. There follows chapters on martingales, Poisson random
measures, Levy Processes, Brownian motion, and Markov Processes.

Special attention is paid to Poisson random measures and their roles in regulating the excursions of
Brownian motion and the jumps of Levy and Markov processes. Each chapter has a large number of varied
examples and exercises. 

 

The book is based on the author’s lecture notes in courses offered over the years at Princeton University.
These courses attracted graduate students from engineering, economics, physics, computer sciences, and
mathematics.

 

Erhan Cinlar has received many awards for excellence in teaching, including the President’s Award for
Distinguished Teaching at Princeton University. His research interests include theories of Markov processes,
point processes, stochastic calculus, and stochastic flows. The book is full of insights and observations that
only a lifetime researcher in probability can have, all told in a lucid yet precise style.
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From reader reviews:

Brad Marcum:

The knowledge that you get from Probability and Stochastics (Graduate Texts in Mathematics) is a more
deep you excavating the information that hide within the words the more you get serious about reading it. It
doesn't mean that this book is hard to recognise but Probability and Stochastics (Graduate Texts in
Mathematics) giving you excitement feeling of reading. The author conveys their point in a number of way
that can be understood simply by anyone who read the idea because the author of this book is well-known
enough. This specific book also makes your vocabulary increase well. That makes it easy to understand then
can go to you, both in printed or e-book style are available. We advise you for having that Probability and
Stochastics (Graduate Texts in Mathematics) instantly.

Florence Taylor:

This Probability and Stochastics (Graduate Texts in Mathematics) are reliable for you who want to be
considered a successful person, why. The reason why of this Probability and Stochastics (Graduate Texts in
Mathematics) can be one of the great books you must have is usually giving you more than just simple
looking at food but feed you with information that probably will shock your before knowledge. This book is
actually handy, you can bring it just about everywhere and whenever your conditions in the e-book and
printed versions. Beside that this Probability and Stochastics (Graduate Texts in Mathematics) giving you an
enormous of experience including rich vocabulary, giving you tryout of critical thinking that we realize it
useful in your day task. So , let's have it and enjoy reading.

Robert Maas:

The book untitled Probability and Stochastics (Graduate Texts in Mathematics) contain a lot of information
on the item. The writer explains the woman idea with easy method. The language is very straightforward all
the people, so do certainly not worry, you can easy to read this. The book was authored by famous author.
The author brings you in the new era of literary works. You can easily read this book because you can
continue reading your smart phone, or model, so you can read the book inside anywhere and anytime. In a
situation you wish to purchase the e-book, you can available their official web-site as well as order it. Have a
nice read.

Delois Dionisio:

This Probability and Stochastics (Graduate Texts in Mathematics) is new way for you who has interest to
look for some information given it relief your hunger of information. Getting deeper you into it getting
knowledge more you know or you who still having tiny amount of digest in reading this Probability and
Stochastics (Graduate Texts in Mathematics) can be the light food for you personally because the
information inside this particular book is easy to get by simply anyone. These books develop itself in the
form that is reachable by anyone, that's why I mean in the e-book web form. People who think that in e-book



form make them feel tired even dizzy this reserve is the answer. So there is no in reading a book especially
this one. You can find what you are looking for. It should be here for a person. So , don't miss it! Just read
this e-book type for your better life and also knowledge.
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