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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:

William Reeves:

The book Probability on Compact Lie Groups (Probability Theory and Stochastic Modelling) gives you the
sense of being enjoy for your spare time. You may use to make your capable much more increase. Book can
to become your best friend when you getting strain or having big problem with the subject. If you can make
reading through a book Probability on Compact Lie Groups (Probability Theory and Stochastic Modelling)
to become your habit, you can get a lot more advantages, like add your capable, increase your knowledge
about some or all subjects. It is possible to know everything if you like available and read a guide Probability
on Compact Lie Groups (Probability Theory and Stochastic Modelling). Kinds of book are several. It means
that, science book or encyclopedia or other individuals. So , how do you think about this reserve?

Darrell Mayo:

Reading can called mind hangout, why? Because if you are reading a book specifically book entitled
Probability on Compact Lie Groups (Probability Theory and Stochastic Modelling) your thoughts will drift
away trough every dimension, wandering in every single aspect that maybe mysterious for but surely can be
your mind friends. Imaging every word written in a book then become one web form conclusion and
explanation in which maybe you never get just before. The Probability on Compact Lie Groups (Probability
Theory and Stochastic Modelling) giving you a different experience more than blown away your head but
also giving you useful data for your better life on this era. So now let us present to you the relaxing pattern is
your body and mind will probably be pleased when you are finished studying it, like winning a. Do you want
to try this extraordinary investing spare time activity?

Jean Cunningham:

As a pupil exactly feel bored to reading. If their teacher requested them to go to the library as well as to make
summary for some e-book, they are complained. Just very little students that has reading's spirit or real their
interest. They just do what the educator want, like asked to the library. They go to presently there but nothing
reading very seriously. Any students feel that looking at is not important, boring in addition to can't see
colorful photographs on there. Yeah, it is being complicated. Book is very important for you personally. As
we know that on this period, many ways to get whatever you want. Likewise word says, many ways to reach
Chinese's country. So , this Probability on Compact Lie Groups (Probability Theory and Stochastic
Modelling) can make you really feel more interested to read.

Melody Herrera:

Reading a book make you to get more knowledge from it. You can take knowledge and information from
your book. Book is created or printed or descriptive from each source this filled update of news. In this
modern era like now, many ways to get information are available for you actually. From media social
including newspaper, magazines, science publication, encyclopedia, reference book, new and comic. You



can add your knowledge by that book. Isn't it time to spend your spare time to open your book? Or just trying
to find the Probability on Compact Lie Groups (Probability Theory and Stochastic Modelling) when you
needed it?
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