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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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From reader reviews:

Michael Floyd:

Do you have favorite book? In case you have, what is your favorite's book? Reserve is very important thing
for us to learn everything in the world. Each e-book has different aim as well as goal; it means that guide has
different type. Some people truly feel enjoy to spend their the perfect time to read a book. They are reading
whatever they take because their hobby is definitely reading a book. What about the person who don't like
reading through a book? Sometime, particular person feel need book once they found difficult problem or
maybe exercise. Well, probably you will want this Harmonic Analysis and the Theory of Probability (Dover
Books on Mathematics).

Rosa Johnson:

Book is to be different for each grade. Book for children till adult are different content. We all know that that
book is very important usually. The book Harmonic Analysis and the Theory of Probability (Dover Books on
Mathematics) was making you to know about other expertise and of course you can take more information. It
is very advantages for you. The publication Harmonic Analysis and the Theory of Probability (Dover Books
on Mathematics) is not only giving you far more new information but also to become your friend when you
experience bored. You can spend your personal spend time to read your reserve. Try to make relationship
using the book Harmonic Analysis and the Theory of Probability (Dover Books on Mathematics). You never
truly feel lose out for everything if you read some books.

Sylvia Silva:

Reading a guide tends to be new life style on this era globalization. With reading through you can get a lot of
information that will give you benefit in your life. With book everyone in this world can certainly share their
idea. Guides can also inspire a lot of people. Plenty of author can inspire all their reader with their story or
perhaps their experience. Not only situation that share in the ebooks. But also they write about advantage
about something that you need example of this. How to get the good score toefl, or how to teach your young
ones, there are many kinds of book that exist now. The authors on earth always try to improve their expertise
in writing, they also doing some analysis before they write on their book. One of them is this Harmonic
Analysis and the Theory of Probability (Dover Books on Mathematics).

Victoria Austin:

Beside this kind of Harmonic Analysis and the Theory of Probability (Dover Books on Mathematics) in your
phone, it can give you a way to get more close to the new knowledge or information. The information and
the knowledge you may got here is fresh from your oven so don't possibly be worry if you feel like an old
people live in narrow commune. It is good thing to have Harmonic Analysis and the Theory of Probability
(Dover Books on Mathematics) because this book offers to you personally readable information. Do you
often have book but you rarely get what it's exactly about. Oh come on, that will not end up to happen if you



have this in the hand. The Enjoyable agreement here cannot be questionable, similar to treasuring beautiful
island. So do you still want to miss the idea? Find this book as well as read it from at this point!
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