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Probability theory is nowadays applied in a huge variety of fieldsincluding
physics, engineering, biology, economics and the social sciences. Thisbook isa
modern, lively and rigorous account which has Doob's theory of martingalesin
discrete time as its main theme. It proves important results such as Kolmogorov's
Strong Law of Large Numbers and the Three-Series Theorem by martingale
techniques, and the Central Limit Theorem viathe use of characteristic functions.
A distinguishing feature is its determination to keep the probability flowing at a
nice tempo. It achieves this by being selective rather than encyclopaedic,
presenting only what is essential to understand the fundamentals; and it assumes
certain key results from measure theory in the main text. These measure-theoretic
results are proved in full in appendices, so that the book is completely self-
contained. The book iswritten for students, not for researchers, and has evolved
through several years of class testing. Exercises play avital role. Interesting and
challenging problems, some with hints, consolidate what has aready been learnt,
and provide motivation to discover more of the subject than can be covered in a
single introduction.
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Probahility theory is nowadays applied in a huge variety of fieldsincluding physics, engineering, biology,
economics and the socia sciences. This book isamodern, lively and rigorous account which has Doob's
theory of martingales in discrete time as its main theme. It proves important results such as Kolmogorov's
Strong Law of Large Numbers and the Three-Series Theorem by martingal e techniques, and the Central
Limit Theorem viathe use of characteristic functions. A distinguishing feature is its determination to keep
the probability flowing at a nice tempo. It achieves this by being selective rather than encyclopaedic,
presenting only what is essential to understand the fundamentals; and it assumes certain key results from
measure theory in the main text. These measure-theoretic results are proved in full in appendices, so that the
book is completely self-contained. The book iswritten for students, not for researchers, and has evolved
through several years of class testing. Exercises play avital role. Interesting and challenging problems, some
with hints, consolidate what has already been learnt, and provide motivation to discover more of the subject
than can be covered in a single introduction.
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Editorial Review

Review

"Williams, who writes as though he were reading the reader's mind, does a brilliant job of leaving it al in.
And well that he does, since the bridge from basic probability theory to measure theoretic probability can be
difficult crossing. Indeed, so lively isthe development from scratch of the needed measure theory, that
students of real analysis, even those with no special interest in probability, should take note.” D.V. Feldman,
Choice

"...anicetextbook on measure-theoretic probability theory." Jia Gan Wang, Mathematical Reviews

From the Back Cover

The book iswritten for students, not for researchers, and has evolved through several years of class testing.
Exercises play avita role. Interesting and challenging problems, some with hints, consolidate what has
aready been learnt, and provide motivation to discover more of the subject than can be covered in asingle
introduction.
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Users Review
From reader reviews:
Nelson Wyaitt:

In this 21st one hundred year, people become competitive in each way. By being competitive at this point,
people have do something to make these peopl e survives, being in the middle of the crowded place and
notice by means of surrounding. One thing that at times many people have underestimated that for awhileis
reading. Y eah, by reading a e-book your ability to survive improve then having chance to stand than other is
high. For you who want to start reading a new book, we give you this Probability with Martingal es book as
basic and daily reading e-book. Why, because this book is more than just a book.

Karen Nash:

Do you have something that you prefer such as book? The publication lovers usually prefer to opt for book
like comic, limited story and the biggest you are novel. Now, why not attempting Probability with
Martingales that give your fun preference will be satisfied by means of reading this book. Reading practice



all over the world can be said as the method for people to know world a great deal better then how they react
to the world. It can't be stated constantly that reading addiction only for the geeky person but for all of you
who wants to always be success person. So, for al of you who want to start reading as your good habit, you
could pick Probability with Martingales become your own personal starter.

Judy Marinez:

Reading a book to be new life style in this 12 months; every people loves to read a book. When you study a
book you can get awide range of benefit. When you read books, you can improve your knowledge, simply
because book has alot of information into it. The information that you will get depend on what kinds of book
that you have read. If you want to get information about your study, you can read education books, but if you
act like you want to entertain yourself you can read a fiction books, these us novel, comics, along with soon.
The Probability with Martingales will give you a new experience in studying a book.

Dianne Janelle

This Probability with Martingales is new way for you who has interest to look for some information given it
relief your hunger associated with. Getting deeper you onto it getting knowledge more you know otherwise
you who still having tiny amount of digest in reading this Probability with Martingales can be the light food
in your case because the information inside this specific book is easy to get by anyone. These books build
itself in the form which can be reachable by anyone, that's why | mean in the e-book web form. People who
think that in reserve form make them feel tired even dizzy this guide is the answer. So thereis absolutely no
in reading areserve especialy this one. You can find what you are looking for. It should be here for you
actually. So, don't missthe item! Just read this e-book type for your better life as well as knowledge.
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