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Probability theory has been extraordinarily successful at describing a variety of
phenomena, from the behaviour of gases to the transmission of messages, and is,
besides, a powerful tool with applications throughout mathematics. At its heart
are anumber of concepts familiar in one guise or ancther to many: Gauss' bell-
shaped curve, the law of averages, and so on, concepts that crop up in so many
settings they are in some sense universal. This universality is predicted by
probability theory to a remarkable degree. This book explains that theory and
investigates its ramifications. Assuming a good working knowledge of basic
analysis, real and complex, the author maps out a route from basic probability,
viarandom walks, Brownian motion, the law of large numbers and the central
limit theorem, to aspects of ergodic theorems, equilibrium and nonequilibrium
statistical mechanics, communication over a noisy channel, and random matrices.
Numerous examples and exercises enrich the text.
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Probahility theory has been extraordinarily successful at describing a variety of phenomena, from the
behaviour of gases to the transmission of messages, and is, besides, a powerful tool with applications
throughout mathematics. At its heart are a number of concepts familiar in one guise or another to many:
Gauss bell-shaped curve, the law of averages, and so on, concepts that crop up in so many settings they are
in some sense universal. This universality is predicted by probability theory to aremarkable degree. This
book explains that theory and investigates its ramifications. Assuming a good working knowledge of basic
analysis, real and complex, the author maps out a route from basic probability, viarandom walks, Brownian
motion, the law of large numbers and the central limit theorem, to aspects of ergodic theorems, equilibrium
and nonequilibrium statistical mechanics, communication over anoisy channel, and random matrices.
Numerous examples and exercises enrich the text.
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Editorial Review

Review

"... packs agreat deal of material into a moderate-sized book, starting with a synopsis of measure theory and
ending with ataste of current research into random matrices and number theory. The book ranges more
widely than the title might suggest ... There are numerous exercises sprinkled throughout the book. Most of
these are exhortations to fill in details left out of the main discussion or illustrative examples. The exercises
are anatural part of the book, unlike the exercises in so many books that were apparently grafted on after-
the-fact at a publisher'sinsistence. McKean has worked in probability and related areas since obtaining his
PhD under William Feller in 1955. His book contains invaluable insights from along career."

John D. Cook, MAA Reviews

About the Author

Henry McKean is a professor in the Courant Institute of Mathematical Sciences at New Y ork University. He
isafellow of the American Mathematical Society and in 2007 he received the Leroy P. Steele Prize for his
life'swork.

Users Review
From reader reviews:
William Martd:

As people who live in often the modest era should be change about what going on or data even knowledge to
make these keep up with the erawhich is always change and advance. Some of you maybe will probably
update themselves by studying books. It is a good choice for you personally but the problems coming to a
person is you don't know what kind you should start with. This Probability: The Classical Limit Theoremsis
our recommendation to cause you to keep up with the world. Why, because book serves what you want and
want in this era.

Richard Martinez;

Peoplelivein this new day of lifestyle always aim to and must have the time or they will get wide range of
stress from both everyday life and work. So, if we ask do people have spare time, we will say absolutely
indeed. People is human not really arobot. Then we question again, what kind of activity are there when the
Spare time coming to a person of course your answer can unlimited right. Then do you try this one, reading
books. It can be your alternative inside spending your spare time, typically the book you haveread is
Probahility: The Classical Limit Theorems.

Oren Nelson:

In this eraglobalization it isimportant to someone to acquire information. The information will make anyone
to understand the condition of the world. The fitness of the world makes the information much easier to
share. You can find alot of references to get information example: internet, newspapers, book, and soon.



Y ou will observe that now, alot of publisher that will print many kinds of book. Often the book that
recommended for your requirementsis Probability: The Classical Limit Theorems this publication consist a
lot of the information from the condition of this world now. This particular book was represented so why is
the world has grown up. The words styles that writer use for explain it is easy to understand. The actual
writer made some analysis when he makes this book. Here is why this book acceptable all of you.

Geor ge Bash:

Some peopl e said that they feel uninterested when they reading a book. They are directly felt this when they
get ahalf parts of the book. Y ou can choose the actual book Praobability: The Classical Limit Theoremsto
make your own personal reading isinteresting. Y our personal skill of reading proficiency is developing
when you including reading. Try to choose easy book to make you enjoy you just read it and mingle the
sensation about book and reading especialy. It isto be first opinion for you to like to open up abook and
read it. Beside that the guide Probability: The Classical Limit Theorems can to be your brand new friend
when you're experience alone and confuse in what must you're doing of these time.
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