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In the Preface to the first edition, originally published in 1980, we mentioned that this book was based on the
author's lectures in the Department of Mechanics and Mathematics of the Lomonosov University in Moscow,
which were issued, in part, in mimeographed form under the title "Probabil ity, Statistics, and Stochastic
Processors, I, II" and published by that Univer sity. Our original intention in writing the first edition of this
book was to divide the contents into three parts: probability, mathematical statistics, and theory of stochastic
processes, which corresponds to an outline of a three semester course of lectures for university students of
mathematics. However, in the course of preparing the book, it turned out to be impossible to realize this
intention completely, since a full exposition would have required too much space. In this connection, we
stated in the Preface to the first edition that only probability theory and the theory of random processes with
discrete time were really adequately presented. Essentially all of the first edition is reproduced in this second
edition. Changes and corrections are, as a rule, editorial, taking into account com ments made by both
Russian and foreign readers of the Russian original and ofthe English and Germantranslations [Sll]. The
author is grateful to all of these readers for their attention, advice, and helpful criticisms. In this second
English edition, new material also has been added, as follows: in Chapter 111, §5, §§7-12; in Chapter IV, §5;
in Chapter VII, §§8-10.
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From reader reviews:

Cory Denton:

What do you in relation to book? It is not important along with you? Or just adding material when you really
need something to explain what yours problem? How about your free time? Or are you busy man? If you
don't have spare time to accomplish others business, it is make you feel bored faster. And you have time?
What did you do? Every individual has many questions above. The doctor has to answer that question mainly
because just their can do in which. It said that about book. Book is familiar on every person. Yes, it is
correct. Because start from on kindergarten until university need this specific Probability (Graduate Texts in
Mathematics) (v. 95) to read.

Andre Botsford:

The publication untitled Probability (Graduate Texts in Mathematics) (v. 95) is the publication that
recommended to you to read. You can see the quality of the book content that will be shown to you. The
language that writer use to explained their way of doing something is easily to understand. The author was
did a lot of exploration when write the book, so the information that they share to you is absolutely accurate.
You also will get the e-book of Probability (Graduate Texts in Mathematics) (v. 95) from the publisher to
make you much more enjoy free time.

Bradley Harshbarger:

You could spend your free time you just read this book this book. This Probability (Graduate Texts in
Mathematics) (v. 95) is simple bringing you can read it in the area, in the beach, train as well as soon. If you
did not possess much space to bring the printed book, you can buy the e-book. It is make you easier to read
it. You can save the book in your smart phone. Therefore there are a lot of benefits that you will get when
one buys this book.

Matthew White:

Some people said that they feel uninterested when they reading a reserve. They are directly felt the item
when they get a half regions of the book. You can choose often the book Probability (Graduate Texts in
Mathematics) (v. 95) to make your own personal reading is interesting. Your own personal skill of reading
expertise is developing when you such as reading. Try to choose basic book to make you enjoy to learn it and
mingle the impression about book and looking at especially. It is to be very first opinion for you to like to
start a book and read it. Beside that the reserve Probability (Graduate Texts in Mathematics) (v. 95) can to be
your brand new friend when you're experience alone and confuse using what must you're doing of their time.
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