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Probability theory on compact Lie groups deals with the interaction between “chance” and “symmetry,” a
beautiful area of mathematics of great interest in its own sake but which is now also finding increasing
applications in statistics and engineering (particularly with respect to signal processing). The author gives a
comprehensive introduction to some of the principle areas of study, with an emphasis on applicability. The
most important topics presented are: the study of measures via the non-commutative Fourier transform,
existence and regularity of densities, properties of random walks and convolution semigroups of measures
and the statistical problem of deconvolution. The emphasis on compact (rather than general) Lie groups
helps readers to get acquainted with what is widely seen as a difficult field but which is also justified by the
wealth of interesting results at this level and the importance of these groups for applications.

The book is primarily aimed at researchers working in probability, stochastic analysis and harmonic analysis
on groups. It will also be of interest to mathematicians working in Lie theory and physicists, statisticians and
engineers who are working on related applications. A background in first year graduate level measure
theoretic probability and functional analysis is essential; a background in Lie groups and representation
theory is certainly helpful but the first two chapters also offer orientation in these subjects.
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From reader reviews:

Randy Gable:

What do you think about book? It is just for students since they are still students or it for all people in the
world, the particular best subject for that? Merely you can be answered for that question above. Every person
has diverse personality and hobby for every other. Don't to be pushed someone or something that they don't
desire do that. You must know how great and also important the book Probability on Compact Lie Groups
(Probability Theory and Stochastic Modelling). All type of book can you see on many solutions. You can
look for the internet solutions or other social media.

James Ritchey:

Do you one of people who can't read enjoyable if the sentence chained inside straightway, hold on guys this
kind of aren't like that. This Probability on Compact Lie Groups (Probability Theory and Stochastic
Modelling) book is readable by means of you who hate the straight word style. You will find the details here
are arrange for enjoyable reading experience without leaving perhaps decrease the knowledge that want to
provide to you. The writer regarding Probability on Compact Lie Groups (Probability Theory and Stochastic
Modelling) content conveys thinking easily to understand by a lot of people. The printed and e-book are not
different in the written content but it just different available as it. So , do you nonetheless thinking
Probability on Compact Lie Groups (Probability Theory and Stochastic Modelling) is not loveable to be your
top listing reading book?

Cheryl Waller:

Typically the book Probability on Compact Lie Groups (Probability Theory and Stochastic Modelling) has a
lot details on it. So when you make sure to read this book you can get a lot of benefit. The book was
compiled by the very famous author. The writer makes some research just before write this book. This
specific book very easy to read you can find the point easily after perusing this book.

Kyle Smallwood:

Don't be worry if you are afraid that this book may filled the space in your house, you can have it in e-book
means, more simple and reachable. This specific Probability on Compact Lie Groups (Probability Theory
and Stochastic Modelling) can give you a lot of friends because by you considering this one book you have
matter that they don't and make a person more like an interesting person. This book can be one of a step for
you to get success. This reserve offer you information that perhaps your friend doesn't realize, by knowing
more than some other make you to be great people. So , why hesitate? Let's have Probability on Compact Lie
Groups (Probability Theory and Stochastic Modelling).
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