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are made about oscillatory and evolutionary spectra. The object is to see
whether a local version of the type of spectral representation one has for
a stationary process might hold for some nonstationary processes. Finally
there are some words about harmonizable processes (a class of processes
introduced by Loéve) where a Fourier representation for the process is
possible but not generally in terms of a random spectral function with
orthogonal increments.

The book is extensively illustrated by many examples and illustrations.
The second volume has over 800 references to an extensive literature in
theory and applications with brief comments on the text in volume one or
on the references. The work provides a much more rapid introduction to
the probabilistic background, the extensive applications and basic results
on stationary processes and spectral analysis than is possible in a conven-
tional exposition and is excellent in this way. A reader who wants a more
formal background should supplement the book by referring to other texts
or to original papers. The two volumes are incredibly free of all except
trivial typographical errors. The author is to be hailed for his extended
and richly rewarding exposition.
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Representations of algebraic groups, by Jens Carsten Jantzen. Pure and
Applied Mathematics vol. 131, Academic Press, Orlando, 1987, xiii +
443 pp., $59.50. ISBN 0-12-380245-8

The appearance of this book marks an important point in the develop-
ment of the theory of rational representations of algebraic groups. Many






