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Abstract. This book presents a systematic exposition of the modern theory of Gaussian measures.
The basic properties of finite and infinite dimensional Gaussian distributions, including their linear
and nonlinear transformations, are discussed. The book is intended for graduate students and
researchers in probability theory, mathematical statistics, functional analysis, and mathematical
physics. It contains a lot of examples and exercises. The bibliography contains 844 items; the
detailed bibliographical comments and subject index are included.
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