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This is a textbook for a one-semester graduate course in measure-theoretic
probability theory, but with ample material to cover an ordinary year-long course
at a more leisurely pace. Khoshnevisan's approach is to develop the ideas that are
absolutely central to modern probability theory, and to showcase them by
presenting their various applications. As a result, a few of the familiar topics are
replaced by interesting non-standard ones. The topics range from undergraduate
probability and classical limit theorems to Brownian motion and elements of
stochastic calculus. Throughout, the reader will find many exciting applications
of probability theory and probabilistic reasoning. There are numerous exercises,
ranging from the routine to the very difficult. Each chapter concludes with
historical notes.
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Editorial Review

Review
"...overall the text is neatly written and presents not only good mathematics but also a heuristic view of
modern probability, including numerous exercises and historical notes." ---- European Mathematical Society
Newsletter

Users Review

From reader reviews:

Carole Clark:

The book Probability (Graduate Studies in Mathematics) gives you the sense of being enjoy for your spare
time. You can utilize to make your capable far more increase. Book can to be your best friend when you
getting pressure or having big problem with the subject. If you can make reading a book Probability
(Graduate Studies in Mathematics) being your habit, you can get more advantages, like add your current
capable, increase your knowledge about many or all subjects. It is possible to know everything if you like
available and read a publication Probability (Graduate Studies in Mathematics). Kinds of book are a lot of. It
means that, science e-book or encyclopedia or other folks. So , how do you think about this publication?

Wendell Nadeau:

Book is to be different per grade. Book for children until finally adult are different content. We all know that
that book is very important normally. The book Probability (Graduate Studies in Mathematics) seemed to be
making you to know about other knowledge and of course you can take more information. It is rather
advantages for you. The reserve Probability (Graduate Studies in Mathematics) is not only giving you much
more new information but also to become your friend when you feel bored. You can spend your personal
spend time to read your e-book. Try to make relationship with all the book Probability (Graduate Studies in
Mathematics). You never feel lose out for everything in the event you read some books.

Clara Bearden:

The actual book Probability (Graduate Studies in Mathematics) will bring you to definitely the new
experience of reading a new book. The author style to elucidate the idea is very unique. In the event you try
to find new book to study, this book very suited to you. The book Probability (Graduate Studies in
Mathematics) is much recommended to you to see. You can also get the e-book from official web site, so
you can more readily to read the book.



Mark Smith:

Spent a free time for you to be fun activity to perform! A lot of people spent their spare time with their
family, or their own friends. Usually they undertaking activity like watching television, gonna beach, or
picnic inside the park. They actually doing ditto every week. Do you feel it? Do you need to something
different to fill your own free time/ holiday? Might be reading a book may be option to fill your cost-free
time/ holiday. The first thing you ask may be what kinds of book that you should read. If you want to try
look for book, may be the guide untitled Probability (Graduate Studies in Mathematics) can be fine book to
read. May be it may be best activity to you.
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