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Approximation Methods in Probability Theory

This book presents a wide range of well-known and less common methods used for
estimating the accuracy of probabilistic approximations, including the Esseen type
inversion formulas, the Stein method as well as the methods of convolutions and triangle
function. Emphasising the correct usage of the methods presented, each step required
for the proofs is examined in detail. As a result, this textbook provides valuable tools for
proving approximation theorems.

While Approximation Methods in Probability Theory will appeal to everyone interested in
limit theorems of probability theory, the book is particularly aimed at graduate students
who have completed a standard intermediate course in probability theory. Furthermore,
experienced researchers wanting to enlarge their toolkit will also find this book useful.

This book presents a wide range of well-known and less common methods used for
estimating the accuracy of probabilistic approximations, including the Esseen type
inversion formulas, the Stein method as well as the methods of convolutions and triangle
function. Emphasising the correct usage of the methods presented, each step required
for the proofs is examined in detail. As a result, this textbook provides valuable tools for
proving approximation theorems.While Approximation Methods in Probability Theory will
appeal to everyone interested in limit theorems of probability theory, the book is
particularly aimed at graduate students who have completed a standard intermediate
course in probability theory. Furthermore, experienced researchers wanting to enlarge
their toolkit will also find this book useful.

Universitext

Vydas Cekanavicius

Approximation

Methods in
Probability
Theory

@ Springer

74,89 €
69,99 € (zzgl. MwSt.)

Lieferfrist: bis zu 10 Tage

Artikelnummer: 9783319340715
Medium: Buch

ISBN: 978-3-319-34071-5
Verlag: Palgrave Macmillan
Erscheinungstermin: 24.06.2016
Sprache(n): Englisch

Auflage: 1. Auflage 2016

Serie: Universitext

Produktform: Kartoniert
Gewicht: 4394 g

Seiten: 274

Format (B x H): 155 x 235 mm

:e5% fachmedien.de

©9®®°® WISSEN. EINFACH. FINDEN.

Kundenservice Verlag Dr. Otto Schmidt KG

Neumannstraf3e 10, 40235 Duisseldorf | kundenservice@otto-schmidt.de | 0221-93738-997 (Inland)

15.09.2026 | 05:22 Uhr

OfLr



mailto:kundenservice@otto-schmidt.de

