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This second edition of the popular textbook contains a comprehensive course in
modern probability theory, covering a wide variety of topics which are not
usually found in introductory textbooks, including:
 • limit theorems for sums of random variables
• martingales
• percolation
• Markov chains and electrical networks
• construction of stochastic processes
• Poisson point process and infinite divisibility
• large deviation principles and statistical physics
• Brownian motion
• stochastic integral and stochastic differential equations.

The theory is developed rigorously and in a self-contained way, with the chapters
on measure theory interlaced with the probabilistic chapters in order to display
the power of the abstract concepts in probability theory. This second edition has
been carefully extended and includes many new features. It contains updated
figures (over 50), computer simulations and some difficult proofs have been
made more accessible. A wealth of examples and more than 270 exercises as well
as biographic details of key mathematicians support and enliven the presentation.
It will be of use to students and researchers in mathematics and statistics in
physics, computer science, economics and biology.
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Editorial Review

Review

From the book reviews:

“The book is dedicated to graduate students who start to learn probability theory as well as to those who need
an excellent reference book. … All results are presented in a self-contained way and are rigorously proved.
Each section of the 26 chapters ends with a number of exercises, overall more than 270. … Altogether it is a
very valuable book for all students who specialize in probability theory or statistics.” (Mathias Trabs,
zbMATH, Vol. 1295, 2014)

“The book under review is a standard graduate textbook in this area of mathematics that collects various
classical and modern topics in a friendly volume. … the book contains many exercises. It is a very good
source for a course in probability theory for advanced undergraduates and first-year graduate students. … the
book should be useful for a wide range of audiences, including students, instructors, and researchers from all
branches of science who are dealing with random phenomena.” (Mehdi Hassani, MAA Reviews, May, 2014)

From the Back Cover

This second edition of the popular textbook contains a comprehensive course in modern probability theory.
Overall, probabilistic concepts play an increasingly important role in mathematics, physics, biology,
financial engineering and computer science. They help us in understanding magnetism, amorphous media,
genetic diversity and the perils of random developments at financial markets, and they guide us in
constructing more efficient algorithms.
 
To address these concepts, the title covers a wide variety of topics, many of which are not usually found in
introductory textbooks, such as:
 
• limit theorems for sums of random variables
• martingales
• percolation
• Markov chains and electrical networks
• construction of stochastic processes
• Poisson point process and infinite divisibility
• large deviation principles and statistical physics
• Brownian motion
• stochastic integral and stochastic differential equations.

The theory is developed rigorously and in a self-contained way, with the chapters on measure theory
interlaced with the probabilistic chapters in order to display the power of the abstract concepts in probability
theory. This second edition has been carefully extended and includes many new features. It contains updated
figures (over 50), computer simulations and some difficult proofs have been made more accessible. A wealth
of examples and more than 270 exercises as well as biographic details of key mathematicians support and
enliven the presentation. It will be of use to students and researchers in mathematics and statistics in physics,



computer science, economics and biology.

About the Author
Achim Klenke is a professor at the Johannes Gutenberg University in Mainz, Germany. 

Users Review

From reader reviews:

Evelyn Nielson:

Inside other case, little individuals like to read book Probability Theory: A Comprehensive Course
(Universitext). You can choose the best book if you want reading a book. As long as we know about how is
important a new book Probability Theory: A Comprehensive Course (Universitext). You can add
understanding and of course you can around the world by way of a book. Absolutely right, due to the fact
from book you can realize everything! From your country until eventually foreign or abroad you can be
known. About simple matter until wonderful thing you could know that. In this era, we can open a book or
even searching by internet device. It is called e-book. You should use it when you feel fed up to go to the
library. Let's examine.

Pauline Jones:

Reading a guide tends to be new life style with this era globalization. With studying you can get a lot of
information that can give you benefit in your life. Along with book everyone in this world may share their
idea. Publications can also inspire a lot of people. Plenty of author can inspire their very own reader with
their story as well as their experience. Not only situation that share in the ebooks. But also they write about
the ability about something that you need case in point. How to get the good score toefl, or how to teach your
young ones, there are many kinds of book that exist now. The authors on this planet always try to improve
their proficiency in writing, they also doing some research before they write to the book. One of them is this
Probability Theory: A Comprehensive Course (Universitext).

Thomas Hall:

Probability Theory: A Comprehensive Course (Universitext) can be one of your beginning books that are
good idea. We recommend that straight away because this reserve has good vocabulary which could increase
your knowledge in terminology, easy to understand, bit entertaining but delivering the information. The
writer giving his/her effort to put every word into satisfaction arrangement in writing Probability Theory: A
Comprehensive Course (Universitext) however doesn't forget the main place, giving the reader the hottest
along with based confirm resource facts that maybe you can be one among it. This great information may
drawn you into completely new stage of crucial contemplating.

Daryl Radford:

Many people spending their time period by playing outside using friends, fun activity having family or just
watching TV 24 hours a day. You can have new activity to pay your whole day by studying a book. Ugh,



think reading a book really can hard because you have to accept the book everywhere? It ok you can have the
e-book, taking everywhere you want in your Mobile phone. Like Probability Theory: A Comprehensive
Course (Universitext) which is keeping the e-book version. So , why not try out this book? Let's see.
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