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John Wiley and Sons Ltd, United States, 2007. Hardback. Book Condition: New. 248 x 172 mm.
Lang uag e: Eng lish . Brand New Book. Intermediate Probability is the natural extension of the
author s Fundamental Probability. It details several hig hly important topics, from standard ones
such as order statistics, multivariate normal, and converg ence concepts, to more advanced
ones which are usually not addressed at this mathematical level, or have never previously
appeared in textbook form. The author adopts a computational approach throug hout, allowing
the reader to directly implement the methods, thus g reatly enhancing  the learning  experience
and clearly illustrating  the applicability, streng ths, and weaknesses of the theory. The book:*
Places g reat emphasis on the numeric computation of convolutions of random variables, via
numeric integ ration, inversion theorems, fast Fourier transforms, saddlepoint approximations,
and simulation.* Provides introductory material to required mathematical topics such as
complex numbers, Laplace and Fourier transforms, matrix alg ebra, confluent hyperg eometric
functions, dig amma functions, and Bessel functions.* Presents full derivation and numerous
computational methods of the stable Paretian and the sing ly and doubly non-central
distributions.* A whole chapter is dedicated to mean-variance mixtures, NIG, GIG, g eneralized
hyperbolic and numerous related distributions.* A whole chapter is dedicated to nesting ,
g eneralizing , and asymmetric...
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R e vie ws  

This publication is fantastic. It can be rally intrig uing  throg h looking  at time. You may like the way the author compose this publication.
-- Mr. Wilbe r Thie l    

This is basically the very best book i have read rig ht up until now. It is definitely simplistic but excitement in the 50 %  from the ebook. Your daily life
period will likely be transform as soon as you total reading  this article pdf.
-- P ro f. Am bro s e  P o llich DDS           
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