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A First Course in Probability
This  market-leading  introduction  to
probability  features  exceptionally  clear
explanations  of  the  mathematics  of
probability theory and explores its many
diverse  applications  through  numerous
interesting  and  motivational  examples.
The  outstanding  problem  sets  are  a
hallmark feature of this book. Provides
clear,  complete  explanations  to  fully
explain mathematical concepts. Features
subsections on the probabilistic method
and  the  maximum-minimums  identity.
Includes many new examples relating to
DNA  matching,  utility,  finance,  and
applications of the probabilistic method.
Features  an  intuitive  treatment  of
probability—intuitive explanations follow
many examples. The Probability Models
Disk  included  with  each  copy  of  the
book,  contains  six  probability  models
that  are  referenced  in  the  book  and
allow  readers  to  quickly  and  easily
perform  calculations  and  simulations.

A First Course in Probability

A First Course in Probability Pearson
Education India

Ross
This title is a Pearson Global Edition. The
Editorial  team  at  Pearson  has  worked
closely with educators around the world
to  include  content  which  is  especially
relevant to students outside the United
States.  For  upper-level  to  graduate
courses in Probability or Probability and
Statistics,  for  majors  in  mathematics,
statistics, engineering, and the sciences.
Explores both the mathematics and the
many  potent ia l  appl icat ions  of
probability  theory  A  First  Course  in
Probability  offers  an  elementary
introduction to the theory of probability
for  students in mathematics,  statistics,

engineering, and the sciences. Through
clear  and  intuitive  explanations,  it
attempts  to  present  not  only  the
mathematics  of  probability  theory,  but
a lso  the  many  d iverse  poss ib le
applications  of  this  subject  through
numerous  examples.  The  10th  Edition
includes  many  new  and  updated
problems,  exercises,  and  text  material
chosen both for inherent interest and for
use in  building student  intuition  about
probability.

A First Course in Probability
This  market  leading  introduction  to
probability  features  exceptionally  clear
explanations  of  the  mathematics  of
probability theory and explores its many
diverse  applications  through  numerous
interesting  and  motivational  examples.
The  outstanding  problem  sets  are  a
hallmark  feature  of  this  text.  *NEW  -
Discussions  of  important  topics
i n c l u d i n g :  -  T h e  o d d s - r a t i o .  -
Independence is a symmetric relation. -
Exchangeable random variables. *NEW -
Chapter  Exercises are reorganized and
expanded  to  benefit  students:  -  The
more  mechanical  Problems  now  come
before the Theoretical Exercises. - Many
new  problems  (over  150)  have  been
added  to  the  text-many  with  multiple
parts.  *NEW  -  Self-Test  Problems  and
Exercises  now  conclude  the  Chapter
Exercises  -  Complete,  worked-out
solutions to these new problems appear
in Appendix B.  *NEW - Many new and
updated examples including: - The two
girls  problem  (3j  in  Chapter  3).  -  An
analysis of the quicksort algorithm (2o in
Chapter 7) and (5b, 5d and 5e in Chapter
2), (3c and 7e in Chapter 6), and (6k and
6m  in  Chapter7).  *NEW  -  Probability
Models  Disk.Each  copy  of  the  book
includes a PC Diskette that contains six
probability models that are referenced in
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Probability Theory  Walter de Gruyter
GmbH & Co KG
This book is intended as an introduction
to Probability Theory and Mathematical
Statistics  for  students  in  mathematics,
the physical sciences, engineering, and
related fields. It is based on the author’s
25  years  of  experience  teaching
probability  and  is  squarely  aimed  at
helping  students  overcome  common
difficulties  in  learning  the  subject.  The
focus of the book is an explanation of
the theory, mainly by the use of many
examples. Whenever possible, proofs of
stated results are provided. All sections
conclude with a short list of problems.
The book also includes several optional
sections on more advanced topics. This
textbook would be ideal for use in a first
course in  Probability  Theory.  Contents:
Probabilities  Conditional  Probabilities
and  Independence  Random  Variables
and  Their  Distribution  Operations  on
Random  Variables  Expected  Value,
Variance,  and  Covariance  Normally
Distributed  Random  Vectors  Limit
Theorems  Mathematical  Statistics
Appendix  Bibliography  Index

A First  Course in Probability  Alpha
Science Int'l Ltd.
"The  third  edition  earmarks  the  great
success of this text among the students
as well as the teachers. To enhance its
utility one additional appendix on "The
Theory of Errors" has been incorporated
along  with  necessary  modifications  and
corrections in the text. The treatment, as
before,  is  rigorous  yet  impressively
elegant and simple. The special feature
of  this  text  is  its  effort  to  resolve  many
outstanding  confusions  of  probability
and  statistics.  This  will  undoubtedly
continue to be a valuable companion for

all those pursuing a career in Statistics."-
-BOOK JACKET.

Fundamentals of Probability: A First
Course  Springer  Science  &  Business
Media
Probability  theory  is  one  branch  of
mathematics that is simultaneously deep
and  immediately  applicable  in  diverse
areas  of  human  endeavor.  It  is  as
fundamental  as  calculus.  Calculus
explains  the  external  world,  and
probability theory helps predict a lot of
it.  In  addition,  problems  in  probability
theory have an innate appeal, and the
answers  are  often  structured  and
strikingly beautiful.  A solid background
in  probability  theory  and  probability
models  will  become  increasingly  more
useful  in  the  twenty-?rst  century,  as
dif?cult new problems emerge, that will
require more sophisticated models and
a n a l y s i s .  T h i s i s a  t e x t  o n t h e
fundamentalsof  thetheoryofprobabilityat
anundergraduate  or  ?rst-year  graduate
leve l  f o r  s tuden ts  i n  s c i ence ,
engineering,and  economics.  The  only
mathematical  background  required  is
knowledge of univariate and multiva- ate
calculus  and  basic  linear  algebra.  The
book covers all of the standard topics in
basic probability, such as combinatorial
probability,  discrete  and  continuous
distributions,  moment  generating
functions,  fundamental  probability
inequalities,  the  central  limit  theorem,
and joint and conditional distributions of
discrete  and  continuous  random
variables. But it  also has some unique
features and a forwa- looking feel.

A  First  Course  in  Probability  and
Markov Chains John Wiley & Sons
Provides  an  introduction  to  basic
structures  of  probabilitywith  a  view
towards  applications  in  information
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technology A First Course in Probability
and  Markov  Chains  presentsan
introduction  to  the  basic  elements  in
probability  and  focuses  ontwo  main
areas. The first part explores notions and
structures  inprobability,  including
c o m b i n a t o r i c s ,  p r o b a b i l i t y
measures,probability  distributions,
conditional  probability,inclusion-
exclusion  formulas,  random  variables,
dispersion indexes,independent random
variables  as  well  as  weak  and  strong
laws  oflarge  numbers  and  central  limit
theorem. In the second part of thebook,
focus is given to Discrete Time Discrete
Markov  Chains  whichis  addressed
together with an introduction to Poisson
processes andContinuous Time Discrete
Markov  Chains.  This  book  also  looks
atmaking  use  of  measure  theory
notations that unify all thepresentation,
in  particular  avoiding  the  separate
treatment  ofcontinuous  and  discrete
distributions. A First Course in Probability
and Markov Chains: Presents the basic
elements  of  probability.  Explores
e l e m e n t a r y  p r o b a b i l i t y  w i t h
combinatorics,  uniformprobability,  the
inc lus ion-exc lus ion  pr inc ip le ,
independence  andconvergence  of
random variables. Features applications
of  Law  of  Large  Numbers.  Introduces
Bernoulli and Poisson processes as well
as discreteand continuous time Markov
Chains  with  discrete  states.  Includes
illustrations  and  examples  throughout,
along withsolutions to problems featured
in  this  book.  The  authors  present  a
unified  and  comprehensive  overview
ofprobability and Markov Chains aimed
at  educating  engineers  workingwith
probability  and  statistics  as  well  as
advanced  undergraduatestudents  in
sciences  and engineering  with  a  basic
background inmathematical analysis and
linear algebra.

A  First  Course  in  Probability  and
Statistics World Scientific
This book provides a clear exposition of
the  theory  of  probability  along  with
applications in statistics.

Probability  and  Random Processes
John Wiley & Sons
A  comprehens ive  textbook  fo r
undergraduate  courses  in  introductory
probability.  Offers  a  case  study
approach,  w i th  examples  f rom
engineering  and  the  social  and  life
sciences.  Updated  second  edition
inc ludes  advanced  mater ia l  on
stochastic processes. Suitable for junior
and  senior  level  courses  in  industrial
engineering,  mathematics,  business,
biology, and social science departments.

A  First  Course  in  Probability  and
Statistics with Applications Harcourt
College Pub

Introduction  to  Probability  Models
Academic Press
Introduction to Probability Models, Tenth
Edition,  provides  an  introduction  to
elementary  probability  theory  and
stochastic  processes.  There  are  two
approaches to  the study of  probability
theory. One is heuristic and nonrigorous,
and attempts to develop in students an
intuitive feel for the subject that enables
him or her to think probabilistically. The
other  approach  attempts  a  rigorous
development of probability by using the
tools  of  measure  theory.  The  first
approach is employed in this text. The
book  begins  by  introducing  basic
concepts of probability theory, such as
the  random  variable,  conditional
probability, and conditional expectation.
This  is  followed  by  discussions  of
stochastic  processes,  including  Markov
chains  and  Poison  processes.  The
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remaining  chapters  cover  queuing,
reliability theory, Brownian motion, and
simulation. Many examples are worked
out  throughout  the  text,  along  with
exercises to be solved by students. This
book will be particularly useful to those
interested  in  learning  how  probability
theory can be applied to the study of
phenomena  in  fields  such  as
engineering,  computer  science,
management science, the physical and
social sciences, and operations research.
Ideally, this text would be used in a one-
year course in probability models, or a
one-semester  course  in  introductory
probabil ity  theory  or  a  course  in
elementary stochastic processes. New to
this Edition: 65% new chapter material
including  coverage  of  finite  capacity
queues,  insurance  risk  models  and
Markov  chains  Contains  compulsory
material for new Exam 3 of the Society
of Actuaries containing several sections
in the new exams Updated data, and a
list  of  commonly  used  notations  and
equations,  a  robust  ancillary  package,
including  a  ISM,  SSM,  and  test  bank
Includes  SPSS PASW Modeler  and  SAS
JMP software packages which are widely
used  in  the  field  Hallmark  features:
Superior writing style Excellent exercises
and examples covering the wide breadth
of  coverage of  probability  topics  Real-
world  applications  in  engineering,
science,  business  and  economics

Introduction to Probability American
Mathematical Soc.
This text is designed for an introductory
probability course at the university level
for sophomores, juniors, and seniors in
mathematics,  physical  and  social
sciences,  engineering,  and  computer
science.  I t  presents  a  thorough
treatment  of  ideas  and  techniques
necessary  for  a  firm  understanding  of

the  subject.

Probability OUP Oxford
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  var iab les ,  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.

A  Course  in  Probability  Theory
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Academic  Press
This book contains about 500 exercises
consisting mostly  of  special  cases and
examples,  second  thoughts  and
alternat ive  arguments,  natural
extensions, and some novel departures.
With a few obvious exceptions they are
neither  profound  nor  trivial,  and  hints
and comments are appended to many of
them.  If  they  tend  to  be  somewhat
inbred, at least they are relevant to the
text and should help in its digestion. As a
bold  venture  I  have  marked  a  few of
them  with  a  *  to  indicate  a  "must",
although no rigid standard of selection
has  been  used.  Some  of  these  are
needed in the book, but in any case the
reader's study of the text will be more
complete  after  he  has  tried  at  least
those problems.

A  M o d e r n  I n t r o d u c t i o n  t o
Probability  and  Statistics  Springer
Science  &  Business  Media
Suitable for self study Use real examples
and real data sets that will be familiar to
the  audience  Introduction  to  the
bootstrap is included – this is a modern
method missing in many other books

Probability, Statistics, and Data CRC
Press
This  book  is  a  fresh  approach  to  a
calculus based, first course in probability
and statistics, using R throughout to give
a  central  role  to  data  and  simulation.
The  book  introduces  probability  with
Monte Carlo simulation as an essential
tool.  Simulation  makes  challenging
probability questions quickly accessible
and easily understandable. Mathematical
approaches are included, using calculus
when  appropriate,  but  are  always
c o n n e c t e d  t o  e x p e r i m e n t a l
computations.  Using  R  and  simulation
gives  a  nuanced  understanding  of

statistical  inference.  The  impact  of
departure from assumptions in statistical
tests  is  emphasized,  quantified  using
simulations, and demonstrated with real
data. The book compares parametric and
non-parametric  methods  through
simulation,  allowing  for  a  thorough
investigation of testing error and power.
The text builds R skills from the outset,
allowing modern methods of resampling
and  cross  validation  to  be  introduced
along  with  traditional  statistical
techniques.  Fifty-two  data  sets  are
included  in  the  complementary  R
package fosdata. Most of these data sets
are from recently published papers, so
that you are working with current, real
data,  which is  often large and messy.
Two  central  chapters  use  powerful
tidyverse  tools  (dplyr,  ggplot2,  tidyr,
stringr)  to  wrangle  data  and  produce
meaningful  visualizations.  Preliminary
versions of the book have been used for
five semesters  at  Saint  Louis  University,
and the majority of the more than 400
exercises have been classroom tested.

A  Basic  Course  in  Measure  and
Probability Cambridge University Press
A concise introduction covering all of the
measure  theory  and  probability  most
useful for statisticians.

An  In te rmed ia te  Course  i n
Probability  Springer  Science  &
Business  Media
The purpose of this book is to provide
the reader with a solid background and
understanding of  the basic results and
methods  in  probability  the  ory  before
entering into more advanced courses (in
probability  and/or  statistics).  The
presentation  is  fairly  thorough  and
detailed  with  many  solved  examples.
Several  examples  are  solved  with
different  methods  in  order  to  illustrate
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their  different  levels  of  sophistication,
the i r  pros ,  and  the i r  cons .  The
motivation for this style of exposition is
that  experi  ence  has  proved  that  the
hard part in courses of this kind usually
in  the  application  of  the  results  and
methods; to know how, when, and where
to apply what; and then, technically, to
solve a given problem once one knows
how to  proceed.  Exercises  are  spread
out  along the way,  and every chapter
ends with a large selection of problems.
Chapters  I  through  VI  focus  on  some
central  areas  of  what  might  be  called
pure  probability  theory:  multivariate
random  variables,  condi  tioning,
transforms,  order  variables,  the
multivariate  normal  distribution,  and
convergence.  A  final  chapter  is  devoted
to the Poisson process be cause of its
fundamental  role  in  the  theory  of
stochastic processes, but also because it
provides an excellent application of the
results and meth ods acquired earlier in
the  book.  As  an  extra  bonus,  several
facts  about  this  process,  which  are
frequently  more  or  less  taken  for
granted,  are  thereby  properly  verified.

The Book of R No Starch Press
The  Book  of  R  is  a  comprehensive,
beginner-friendly guide to R, the world’s
most popular programming language for
statistical analysis. Even if you have no
programming experience and little more
than  a  grounding  in  the  basics  of
mathematics,  you’ll  find  everything  you
need  to  begin  using  R  effectively  for
statistical analysis. You’ll start with the
basics, like how to handle data and write
simple programs,  before moving on to
more  advanced  topics,  like  producing
statistical  summaries of  your data and
performing  statist ical  tests  and
modeling.  You’ll  even  learn  how  to
create  impressive  data  visualizations

with  R’s  basic  graphics  tools  and
contributed packages,  like ggplot2 and
ggvis,  as  wel l  as  interact ive  3D
visualizations  using  the  rgl  package.
Dozens  of  hands-on  exercises  (with
downloadable solutions)  take you from
theory  to  practice,  as  you learn:  –The
fundamentals  of  programming  in  R,
including  how  to  write  data  frames,
create  functions,  and  use  variables,
statements,  and  loops  –Statistical
concepts like exploratory data analysis,
probabilities,  hypothesis  tests,  and
regression  modeling,  and  how  to
execute them in R –How to access R’s
thousands  of  functions,  libraries,  and
data sets –How to draw valid and useful
conclusions  from  your  data  –How  to
create  publication-quality  graphics  of
your  results  Combining  detai led
explanations  with  real-world  examples
and exercises, this book will provide you
with  a  solid  understanding  of  both
stat i s t i cs  and  the  depth  o f  R ’s
functionality. Make The Book of R your
doorway into the growing world of data
analysis.

An  In te rmed ia te  Course  i n
Probability  Springer  Science  &
Business  Media
This  is  the  only  book  that  gives  a
rigorous  and  comprehensive  treatment
with  lots  of  examples,  exercises,
remarks on this particular level between
the  standard  first  undergraduate  course
and  the  first  graduate  course  based  on
measure theory. There is no competitor
to this book. The book can be used in
classrooms as well as for self-study.

Introduction  to  Probability  Models
Elsevier
Rosss classic bestseller  has been used
extensively by professionals and as the
primary  text  for  a  first  undergraduate
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course in  applied probability.  With  the
addition of several new sections relating
to  actuar ies,  th is  text  is  h ighly
recommended  by  the  Society  of
Actuaries.

Applied  Probability  Models  with
Optimization  Applications  Courier
Corporation
Includes  bibliographical  references  and
index.

Introductory  Statistics  Academic
Press
Introductory  Statistics,  Third  Edition,
presents  statistical  concepts  and
techniques in a manner that will  teach
students  not  only  how  and  when  to
util ize  the  statistical  procedures
developed, but also to understand why
these procedures should be used. This
book  offers  a  unique  historical
perspective,  profiling  prominent
statisticians  and  historical  events  in
order to motivate learning. To help guide
students towards independent learning,
exercises and examples using real issues
and real data (e.g., stock price models,
health  issues,  gender  issues,  sports,
scientific  fraud)  are  provided.  The
chapters  end  with  detailed  reviews  of
important  concepts  and  formulas,  key
terms,  and  definitions  that  are  useful
study  tools.  Data  sets  from  text  and
exercise  material  are  available  for
download in the text website. This text is
designed  for  introductory  non-calculus
based statistics courses that are offered
by  mathematics  and/or  statistics
departments to undergraduate students
taking  a  semester  course  in  basic
Statistics or a year course in Probability
and  Statistics.  Unique  historical
perspective  profiling  prominent
statisticians  and  historical  events  to
motivate learning by providing interest

and  context  Use  of  exercises  and
examples  helps  guide  the  student
towards indpendent learning using real
issues  and  real  data,  e.g.  stock  price
models,  health  issues,  gender  issues,
sports,  scientific  fraud.  Summary/Key
Terms-  chapters  end  with  detailed
reviews  of  important  concepts  and
formulas,  key  terms  and  definitions
which  are  useful  to  students  as  study
tools

A  Course  in  Probability  Pearson
College  Division
This  text  is  intended  primarily  for
readers  interested  in  mathematical
probability  as  applied  to  mathematics,
stat ist ics,  operations  research,
engineering, and computer science. It is
also  appropriate  for  mathematically
oriented  readers  in  the  physical  and
social  sciences.  Prerequisite  material
consists  of  basic  set  theory  and  a  firm
foundation  in  elementary  calculus,
including  infinite  series,  partial
differentiation,  and  multiple  integration.
Some  exposure  to  rudimentary  linear
a l g e b r a  ( e . g . ,  m a t r i c e s  a n d
determinants) is also desirable. This text
includes  pedagogical  techniques  not
often  found  in  books  at  this  level,  in
order  to  make  the  learning  process
smooth,  efficient,  and  enjoyable.
Fundamentals of Probability: Probability
Basics.  Mathematical  Probability.
Combinatorial  Probability.  Conditional
Probability  and  Independence.Discrete
Random  Variables:  Discrete  Random
Variables and Their Distributions. Jointly
Discrete  Random  Variables.  Expected
V a l u e  o f  D i s c r e t e  R a n d o m
Variables.Continuous Random Variables:
Continuous Random Variables and Their
Distributions. Jointly Continuous Random
Variables. Expected Value of Continuous
Random  Variables.Limit  Theorems  and
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Advanced Topics:  Generating Functions
and Limit  Theorems.  Additional  Topics.
For all readers interested in probability.

All  of  Statistics  Springer  Science  &
Business Media
Taken literally, the title "All of Statistics"
is an exaggeration. But in spirit, the title
is apt, as the book does cover a much
broader range of  topics than a typical
introductory  book  on  mathematical
statistics.  This  book is  for  people  who
want to learn probability and statistics
quickly.  It  is  suitable  for  graduate  or
advanced  undergraduate  students  in
computer  science,  mathematics,
statistics,  and  related  disciplines.  The
book  includes  modern  topics  like  non-
paramet r i c  cu rve  es t imat ion ,
bootstrapping,  and  classification,  topics
that  are usually  relegated to follow-up
courses. The reader is presumed to know
calculus and a little linear algebra.  No
previous  knowledge  of  probability  and
statistics  is  required.  Statistics,  data
mining,  and  machine  learning  are  all
concerned with collecting and analysing
data.

Probability with R John Wiley & Sons
Provides  a  comprehensive  introduction
to  probability  with  an  emphasis  on
computing-related applications This self-
contained  new  and  extended  edition
outlines  a  first  course  in  probability
applied to computer-related disciplines.
As  in  the  first  edition,  experimentation
and  simulation  are  favoured  over
mathematical  proofs.  The freely  down-
loadable  statistical  programming
language R is used throughout the text,
not  only  as  a  tool  for  calculation  and
data  analysis,  but  also  to  illustrate
concepts of probability and to simulate
distributions. The examples in Probability
with R:  An Introduction with Computer

Science  Applications,  Second  Edition
cover a wide range of computer science
applications, including: testing program
performance;  measuring response time
and CPU time; estimating the reliability
of components and systems; evaluating
algorithms  and  queuing  systems.
Chapters  cover:  The  R  language;
summarizing  statistical  data;  graphical
d i sp lays ;  the  fundamenta ls  o f
probability;  reliability;  discrete  and
continuous distributions; and more. This
second  edition  includes:  improved  R
code throughout the text, as well as new
procedures,  packages  and  interfaces;
updated  and  additional  examples,
exercises  and projects  covering recent
developments  of  computing;  an
introduction  to  bivariate  discrete
distributions  together  with  the  R
functions used to handle large matrices
of  conditional  probabilities,  which  are
often needed in machine translation; an
introduction  to  linear  regression  with
particular emphasis on its application to
machine  learning  using  testing  and
training  data;  a  new section  on  spam
filtering using Bayes theorem to develop
the filters; an extended range of Poisson
applications  such  as  network  failures,
website hits, virus attacks and accessing
the  cloud;  use  of  new  al location
functions in R to deal  with hash table
collision,  server  overload  and  the
general allocation problem. The book is
supplemented  with  a  Wiley  Book
Companion  Site  featuring  data  and
solutions to exercises within the book.
Primarily  addressed  to  students  of
computer  science  and  related  areas,
Probability with R: An Introduction with
Computer Science Applications,  Second
Edition  is  also  an  excellent  text  for
students of engineering and the general
sciences.  Computing  professionals  who
need  to  understand  the  relevance  of
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probability in their areas of practice will
find it useful.

Introduction to Probability  Models,
Student  Solutions  Manual  (e-only)
Academic Press
Introduction  to  Probability  Models,
Student  Solutions  Manual  (e-only)

Probabi l i ty  with  Stat ist ical
Applications  Springer  Science  &
Business  Media
This  second  edition  textbook  offers  a
practical  introduction  to  probability  for
undergraduates  at  all  levels  with
different backgrounds and views towards
applications.  Calculus  is  a  prerequisite
for  understanding  the  basic  concepts,
however  the  book  is  written  with  a
sensit ivity  to  students’  common
difficulties  with  calculus  that  does  not
obscure the thorough treatment of the
probability content. The first six chapters
of this text neatly and concisely cover
the  material  traditionally  required  by
most undergraduate programs for a first
course in probability. The comprehensive
text  includes  a  multitude  of  new
examples  and  exercises,  and  careful
revisions throughout. Particular attention
is  given  to  the  expansion  of  the  last
three  chapters  of  the  book  with  the
addition of one entirely new chapter (9)
on ’Finding and Comparing Estimators.’
The classroom-tested material presented
in this second edition forms the basis for
a  s e c o n d  c o u r s e  i n t r o d u c i n g
mathematical  statistics.

A  First  Course  in  Stat ist ical
Inference  Springer
This  book  offers  a  modern  and
accessible  introduction  to  Statistical
Inference,  the  science  of  inferring  key
information  from  data.  Aimed  at
beginning  undergraduate  students  in

mathematics,  it  presents  the  concepts
underpinning  frequentist  statistical
theory. Written in a conversational and
informal  style,  this  concise  text
concentrates  on  ideas  and  concepts,
with  key theorems stated and proved.
Detailed worked examples are included
and  each  chapter  ends  with  a  set  of
exercises, with full solutions given at the
back of the book. Examples using R are
provided  throughout  the  book,  with  a
brief  guide  to  the  software  included.
Topics  covered  in  the  book  include:
sampling  distributions,  properties  of
estimators,  confidence  intervals,
hypothesis  testing,  ANOVA, and fitting a
straight line to paired data. Based on the
author’s extensive teaching experience,
the material of the book has been honed
by student feedback for over a decade.
Assuming  only  some  familiarity  with
elementary probability, this textbook has
been  devised  for  a  one  semester  first
course  in  statistics.

Probability:  A  Graduate  Course
Springer  Science  &  Business  Media
Th is  textbook  on  the  theory  o f
probability starts from the premise that
rather than being a purely mathematical
discipline,  probability  theory  is  an
intimate  companion  of  statistics.  The
book  starts  with  the  basic  tools,  and
goes on to cover a number of subjects in
detail, including chapters on inequalities,
c h a r a c t e r i s t i c  f u n c t i o n s  a n d
convergence.  This  is  followed  by
explanations of the three main subjects
in probability: the law of large numbers,
the central limit theorem, and the law of
the iterated logarithm. After a discussion
of  generalizations  and  extensions,  the
book  concludes  with  an  extensive
chapter  on  martingales.

Introduction  to  Probabil ity,
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Statistics, and Random Processes
The book covers basic concepts such as
random experiments, probability axioms,
conditional  probability,  and  counting
methods,  single  and  multiple  random
variables  (discrete,  continuous,  and
mixed),  as  well  as  moment-generating
functions,  characteristic  functions,
random vectors,  and  inequalities;  limit
theorems and convergence; introduction
to  Bayesian  and  classical  statistics;
random processes including processing
of  random  signals,  Poisson  processes,
discrete-time  and  continuous-time
Markov  chains,  and  Brownian  motion;
simulation using MATLAB and R.

A First Course in Probability Theory

Topics in Probability World Scientific
Recent research in probability has been
concerned with applications such as data
mining  and  finance  models.  Some
aspects of the foundations of probability
t h e o r y  h a v e  r e c e d e d  i n t o  t h e
background. Yet, these aspects are very
important and have to be brought back
into prominence.

A Basic Course in Probability Theory
Springer
This  text  develops  the  necessary
background  in  probability  theory
underlying  diverse  treatments  of
stochastic  processes  and  their  wide-
ranging  applications.  In  this  second
edition,  the text  has been reorganized
for  didactic  purposes,  new  exercises
have been added and basic theory has
been  expanded.  General  Markov
dependent  sequences  and  their
convergence  to  equilibrium  is  the
subject of an entirely new chapter. The
introduction  of  conditional  expectation
and conditional probability very early in
the  text  maintains  the  pedagogic

innovation of the first edition; conditional
expectation is illustrated in detail in the
context  of  an  expanded  treatment  of
martingales,  the  Markov  property,  and
the  strong  Markov  property.  Weak
convergence  of  probabilities  on  metric
spaces  and  Brownian  motion  are  two
topics to highlight. A selection of large
deviat ion  and/or  concentrat ion
inequalities  ranging  from  those  of
Chebyshev,  Cramer–Chernoff,
Bahadur–Rao,  to  Hoeffding  have  been
added,  with  illustrative  comparisons  of
their use in practice. This also includes a
treatment  of  the  Berry–Esseen  error
estimate  in  the  central  limit  theorem.
The  authors  assume  mathematical
maturity at a graduate level; otherwise
the  book  is  suitable  for  students  with
varying levels of background in analysis
and measure theory. For the reader who
needs  refreshers,  theorems  from
analysis and measure theory used in the
main text are provided in comprehensive
appendices, along with their proofs, for
ease of reference. Rabi Bhattacharya is
Professor  of  Mathematics  at  the
University of Arizona. Edward Waymire is
Professor  of  Mathematics  at  Oregon
State University. Both authors have co-
authored  numerous  books,  including  a
series  of  four  upcoming  graduate
textbooks  in  stochastic  processes  with
applications.

A First Look at Rigorous Probability
Theory World Scientific
Features  an  introduction  to  probability
theory using measure theory. This work
provides  proofs  of  the  essential
introductory  results  and  presents  the
measure  theory  and  mathematical
details in terms of intuitive probabilistic
concepts,  rather  than  as  separate,
imposing  subjects.
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A Course  in  Large  Sample  Theory
Routledge
A  Course  in  Large  Sample  Theory  is
presented  in  four  parts.  The  first  treats
basic  probabilistic  notions,  the  second
features  the  basic  statistical  tools  for
expanding the theory, the third contains
special  topics  as  applications  of  the
general  theory,  and  the  fourth  covers
more standard statistical topics. Nearly
a l l  t op i cs  a re  covered  in  the i r
multivariate setting.The book is intended
as  a  first  year  graduate  course  in  large
sample  theory  for  statisticians.  It  has
been  used  by  graduate  students  in
statistics,  biostatistics,  mathematics,
and  related  fields.  Throughout  the  book
there are many examples and exercises
with solutions. It is an ideal text for self
study.

Classical  and  Spatial  Stochastic
Processes Springer Science & Business
Media
This book is intended as a text for a first
course  in  stochastic  processes  at  the
upper undergraduate or graduate levels,
assuming only that the reader has had a
serious  calculus  course-advanced
calculus would even be better-as well as
a  first  course  in  probability  (without
measure theory). In guiding the student
from  the  simplest  classical  models  to
some of the spatial models, currently the
object of considerable research, the text
is aimed at a broad audience of students
in  biology,  engineering,  mathematics,
and physics.  The first  two chapters  deal
with  discrete Markov chains-recurrence
and tran sience, random walks, birth and
death  chains,  ru in  problem  and
branching  pro  cesses-and  their
stationary  distributions.  These classical
topics are treated with a modem twist: in
particular,  the  coupling  technique  is
introduced  in  the  first  chap  ter  and  is

used throughout. The third chapter deals
with  continuous  time  Markov  chains-
Poisson process, queues, birth and death
chains,  stationary  distributions.  The
second half  of  the  book  treats  spatial
processes.  This  is  the  main  difference
between this work and the many others
on stochastic processes. Spatial stochas
tic  processes  are  (rightly)  known  as
being  difficult  to  analyze.  The  few
existing  books  on  the  subject  are
technically challenging and intended for
a mathemat ically sophisticated reader.
We  picked  several  interesting  models-
percolation, cellular automata, branching
random  walks,  contact  process  on  a
tree-and  con  centrated  on  those
properties  that  can  be  analyzed  using
elementary methods.

A First Course in Probability Models
and  Statistical  Inference  Springer
Science  &  Business  Media
Welcome to new territory:  A course in
probability  models  and  statistical
inference. The concept of probability is
not  new  to  you  of  course.  You've
encountered it since childhood in games
of chance-card games, for example, or
games with dice or coins. And you know
about  the  "90% chance  of  rain"  from
weather  reports.  But  once  you  get
beyond simple expressions of probability
into  more  subtle  analysis,  it's  new
territory. And very foreign territory it is.
You must have encountered reports of
statistical  results  in  voter  sur  veys,
opinion polls, and other such studies, but
how are conclusions from those studies
obtained? How can you interview just a
few voters  the day before  an election
and  still  determine  fairly  closely  how
HUN DREDS of THOUSANDS of voters will
vote?  That's  statistics.  You'll  find  it  very
interesting during this first course to see
how a properly designed statistical study
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can  achieve  so  much  knowledge  from
such drastically incomplete information.
It really is possible-statistics works! But
HOW does it  work? By the end of this

course you'll have understood that and
much more. Welcome to the enchanted
forest.


