Lectures On Gaussian Processes

DOWNLOAD HERE

From the contents: Preface.- 1.Gaussian Vectors and Distributions.- 2.Examples of Gaussian Vectors,
Processes and Distributions.- 3.Gaussian White Noise and Integral Representations.- 4.Measurable
Functionals and the Kernel.- 5.Cameron-Martin Theorem.- 6.Isoperimetric Inequality.- 7.Measure
Concavity and Other Inequalities.- 8.Large Deviation Principle.- 9.Functional Law of the Iterated
Logarithm.- 10.Metric Entropy and Sample Path Properties.- 11.Small Deviations.- 12.Expansions of
Gaussian Vectors.- 13.Quantization of Gaussian Vectors.- 14.Invitation to Further Reading.- References.

EAN/ISBN : 9783642249396 Publisher(s): Springer, Berlin Format: ePub/PDF Author(s): Lifshits, Mikhail

DOWNLOAD HERE

Similar manuals:

Lectures On Gaussian Processes



http://downloadpdfs.net/getfile.php?prd=208761165
http://downloadpdfs.net/getfile.php?prd=208761165
http://downloadpdfs.net/getfile.php?prd=208761165
http://downloadpdfs.net/getfile.php?prd=208761165

