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This is a unique approach to noise theory and its application to physical measurements that will find

its place among the graduate course books. In a very systematic way, the foundations are laid and

applied in a way that the book will also be useful to those not focusing on optics. Exercises and

solutions help students to deepen their knowledge.
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From the reviews:  "Philippe RÃƒÂ©frÃƒÂ©gierÃ¢â‚¬â„¢s book is an introduction to the

fundamental principles of randomness that can be encountered in a physicistÃ¢â‚¬â„¢s everyday

life. Ã¢â‚¬Â¦ RÃƒÂ©frÃƒÂ©gierÃ¢â‚¬â„¢s book is a good textbook for physics graduate students

and researchers who want to go a little deeper into probability theory Ã¢â‚¬Â¦ . I would also

recommend it to mathematicians who want to get a different point of view on probability theory.

Students will undoubtedly profit from a variety of exercises that come with Ã¢â‚¬Â¦ solutions."

(Achim Klenke, Zentralblatt MATH, Vol. 1092 (18), 2006) "The book provides a good presentation of

the statistical basis for theories of noise in physics. Ã¢â‚¬Â¦ Noise theory and application to physics

provides a precise description of the theoretical background and practical tools for noise and

fluctuation analyses. It will thus be of great interest to undergraduate or postgraduate students and

researchers in physics and the engineering sciences." (Stefan Adams, Mathematical Reviews, Issue

2006 e)



In many situations, physical quantities are perturbed or evolve in a not fully predictable way. We

then speak about noise or fluctuations and we are generally faced to different questions such as:

What are the correct physical models to describe them? What are the most practical mathematical

tools to deal with them? How can relevant information be extracted in the presence of noise? Noise

theory and application to physics provides a precise description of the theoretical background and

practical tools for noise and fluctuation analyses. It not only introduces basic mathematical

descriptions and properties of noise and fluctuations but also discusses the physical origin of

different noise models and presents some statistical methods which optimize measurements in the

presence of such fluctuations.  Noise theory and application to physics investigates a number of

ideas about noise and fluctuations in a single book in relation with probability and stochastic

processes, information theory, statistical physics and statistical inference. The different notions are

illustrated with many application examples from physics and engineering science and problems with

solutions allow the reader to both check his understanding and to deepen some aspects.  Indeed,

the main objective of Noise theory and application to physics is to be a practical guide for the reader

for going from fluctuation to information. It will thus be of great interest to undergraduate or

postgraduate students and researchers in physics and engineering sciences.
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