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Nineteenth-century studies of harmonic analysis were closely linked with the
work of Joseph Fourier on the theory of heat and with that of P. S. Laplace on
probability. During the 1920s, the Fourier transform developed into one of the
most effective tools of modern probabilistic research; conversely, the demands of
the probability theory stimulated further research into harmonic analysis.
Mathematician Salomon Bochner wrote a pair of landmark books on the subject
in the 1930s and 40s. In this volume, originally published in 1955, he adopts a
more probabilistic view and emphasizes stochastic processes and the interchange
of stimuli between probability and analysis. Non-probabilistic topics include
Fourier series and integrals in many variables; the Bochner integral; the
transforms of Plancherel, Laplace, Poisson, and Mellin; applications to boundary
value problems, to Dirichlet series, and to Bessel functions; and the theory of
completely monotone functions.
The primary significance of this text lies in the last two chapters, which offer a
systematic presentation of an original concept developed by the author and partly
by LeCam: Bochner's characteristic functional, a Fourier transform on a
Euclidean-like space of infinitely many dimensions. The characteristic functional
plays a role in stochastic processes similar to its relationship with numerical
random variables, and thus constitutes an important part of progress in the theory
of stochastic processes.
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Nineteenth-century studies of harmonic analysis were closely linked with the work of Joseph Fourier on the
theory of heat and with that of P. S. Laplace on probability. During the 1920s, the Fourier transform
developed into one of the most effective tools of modern probabilistic research; conversely, the demands of
the probability theory stimulated further research into harmonic analysis.
Mathematician Salomon Bochner wrote a pair of landmark books on the subject in the 1930s and 40s. In this
volume, originally published in 1955, he adopts a more probabilistic view and emphasizes stochastic
processes and the interchange of stimuli between probability and analysis. Non-probabilistic topics include
Fourier series and integrals in many variables; the Bochner integral; the transforms of Plancherel, Laplace,
Poisson, and Mellin; applications to boundary value problems, to Dirichlet series, and to Bessel functions;
and the theory of completely monotone functions.
The primary significance of this text lies in the last two chapters, which offer a systematic presentation of an
original concept developed by the author and partly by LeCam: Bochner's characteristic functional, a Fourier
transform on a Euclidean-like space of infinitely many dimensions. The characteristic functional plays a role
in stochastic processes similar to its relationship with numerical random variables, and thus constitutes an
important part of progress in the theory of stochastic processes.
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Editorial Review

Users Review

From reader reviews:

Sally Oneal:

With other case, little folks like to read book Harmonic Analysis and the Theory of Probability (Dover
Books on Mathematics). You can choose the best book if you'd prefer reading a book. So long as we know
about how is important a book Harmonic Analysis and the Theory of Probability (Dover Books on
Mathematics). You can add know-how and of course you can around the world by a book. Absolutely right,
simply because from book you can realize everything! From your country till foreign or abroad you can be
known. About simple issue until wonderful thing you are able to know that. In this era, you can open a book
as well as searching by internet system. It is called e-book. You need to use it when you feel fed up to go to
the library. Let's go through.

Susan Roundy:

Reading can called brain hangout, why? Because when you are reading a book specially book entitled
Harmonic Analysis and the Theory of Probability (Dover Books on Mathematics) your brain will drift away
trough every dimension, wandering in every single aspect that maybe not known for but surely might be your
mind friends. Imaging every word written in a guide then become one contact form conclusion and
explanation this maybe you never get just before. The Harmonic Analysis and the Theory of Probability
(Dover Books on Mathematics) giving you a different experience more than blown away the mind but also
giving you useful details for your better life within this era. So now let us show you the relaxing pattern here
is your body and mind is going to be pleased when you are finished looking at it, like winning a casino game.
Do you want to try this extraordinary paying spare time activity?

Helen Leavitt:

Are you kind of stressful person, only have 10 or even 15 minute in your day time to upgrading your mind
talent or thinking skill perhaps analytical thinking? Then you are receiving problem with the book as
compared to can satisfy your short space of time to read it because this time you only find publication that
need more time to be go through. Harmonic Analysis and the Theory of Probability (Dover Books on
Mathematics) can be your answer mainly because it can be read by you actually who have those short extra
time problems.

Christina Almonte:

On this era which is the greater particular person or who has ability in doing something more are more



special than other. Do you want to become certainly one of it? It is just simple method to have that. What
you must do is just spending your time not much but quite enough to have a look at some books. Among the
books in the top list in your reading list is actually Harmonic Analysis and the Theory of Probability (Dover
Books on Mathematics). This book and that is qualified as The Hungry Hillsides can get you closer in
turning into precious person. By looking up and review this publication you can get many advantages.
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