8DJ429WOEH ~ Twenty Lectures about Gaussian Processes » PDF

Viadimir |. Piterbarg Twenty Lectures about Gaussian

Twe nty"{:_.Lec\E:_tu_lres
About | A B
Gaussian Processes

Processes

By Vladimir llich Piterbarg

Atlantic Financial Press, United States, 2015. Paperback. Book
Condition: New. Original ed.. 234 x 156 mm. Language: English
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is based on a course that Professor Piterbarg, a founder of the
asymptotic theory of Gaussian processes and fields, teaches to
higher-level undergraduate and graduate students at the
Faculty of Mechanics and Mathematics, Lomonosov Moscow
State University. Written in a clear and succinct style, the book
provides a wide-ranging introduction to the field. The first half
of the book is devoted to the general theory of Gaussian
distributions in both finite- and infinite-dimensional vector
DOWNLOAD PDF spaces. Fundamental results, such as Slepian s, Fernique-
Sudakov s and Berman s inequalities, among many others, are
clearly explained from a modern, unified point of view. The
second half of the book focuses on asymptotic methods, in
particular on distributions of high extrema of Gaussian
processes and fields. Foundational tools such as the Double Sum
Method, the Method of Moments, and the Comparison Method,
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audience. No previous knowledge of stochastic...
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