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Essentials of Probability Theory for Statisticians provides graduate students
with a rigorous treatment of probability theory, with an emphasis on results
central to theoretical statistics. It presents classical probability theory motivated
with illustrative examples in biostatistics, such as outlier tests, monitoring
clinical trials, and using adaptive methods to make design changes based on
accumulating data. The authors explain different methods of proofs and show
how they are useful for establishing classic probability results.

After building a foundation in probability, the text intersperses examples that
make seemingly esoteric mathematical constructs more intuitive. These examples
elucidate essential elements in definitions and conditions in theorems. In
addition, counterexamples further clarify nuances in meaning and expose
common fallacies in logic.

This text encourages students in statistics and biostatistics to think carefully
about probability. It gives them the rigorous foundation necessary to provide
valid proofs and avoid paradoxes and nonsensical conclusions.
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Essentials of Probability Theory for Statisticians provides graduate students with a rigorous treatment of
probability theory, with an emphasis on results central to theoretical statistics. It presents classical
probability theory motivated with illustrative examples in biostatistics, such as outlier tests, monitoring
clinical trials, and using adaptive methods to make design changes based on accumulating data. The authors
explain different methods of proofs and show how they are useful for establishing classic probability results.

After building a foundation in probability, the text intersperses examples that make seemingly esoteric
mathematical constructs more intuitive. These examples elucidate essential elements in definitions and
conditions in theorems. In addition, counterexamples further clarify nuances in meaning and expose common
fallacies in logic.

This text encourages students in statistics and biostatistics to think carefully about probability. It gives them
the rigorous foundation necessary to provide valid proofs and avoid paradoxes and nonsensical conclusions.
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Editorial Review

Review

"This book has tremendous potential for usage in statistics and biostatistics departments where the Ph.D.
students would not necessarily have taken a measure theory course but would need a rigorous treatment of
probability for their dissertation research and publications in statistical and biostatistics journals … The
authors are commended for providing this valuable book for students in statistics and biostatistics. The
illustrative biostatistics examples (throughout chapter 10 but especially in chapter 11) provide motivating
rewards for students."
?Robert Taylor, Clemson University

"… a very good textbook choice for our courses on advanced probability theory (I, II) at the graduate level."
?Jie Yang, University of Illinois at Chicago

"Many successful graduate students in statistics lack the mathematical prerequisites necessary for
Billingsley’s book and find such a course too hard … The strong points of this book are a good selection of
topics, good choices for proofs to include and omit, and interesting examples. Some of the examples
motivate the need for mathematical theory while others illustrate the relation of the theory to statistical
practice. When there is a need for it, the presentation of the material includes side explanations that should
help a student with a less solid math background."
?Wlodek Byrc, University of Cincinnati

"I think the authors have done a great job at writing this book. The material is presented carefully and the
examples and exercises are appropriate and extremely helpful … The strongest point of this book is the large
collection of statistical applications presented along with each topic. These examples are used to motivate the
need for fundamental probabilistic results. The authors have also included a great set of exercises at the end
of each section. Another good idea is the summary presented at the end of each chapter. … I would be happy
to adopt this book as a required text for the course that I teach; its content is appropriate and at the right
level."
?Radu Herbei, Ohio State University
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Michael A. Proschan is a mathematical statistician in the Biostatistics Research Branch at the U.S. National
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include monitoring clinical trials, adaptive methods, permutation tests, and probability. He earned a PhD in
statistics from Florida State University.

Pamela A. Shaw is an assistant professor of biostatistics in the Department of Biostatistics and
Epidemiology at the University of Pennsylvania Perelman School of Medicine. Dr. Shaw has published
several articles in numerous peer-reviewed journals. Her research interests include methodology to address
covariate and outcome measurement error, the evaluation of diagnostic tests, and the design of medical



studies. She earned a PhD in biostatistics from the University of Washington.

Users Review

From reader reviews:

Jacqueline Kang:

Within other case, little persons like to read book Essentials of Probability Theory for Statisticians (Chapman
& Hall/CRC Texts in Statistical Science). You can choose the best book if you'd prefer reading a book.
Providing we know about how is important some sort of book Essentials of Probability Theory for
Statisticians (Chapman & Hall/CRC Texts in Statistical Science). You can add understanding and of course
you can around the world with a book. Absolutely right, mainly because from book you can know
everything! From your country till foreign or abroad you can be known. About simple matter until wonderful
thing you are able to know that. In this era, we can easily open a book or searching by internet device. It is
called e-book. You need to use it when you feel bored stiff to go to the library. Let's go through.

Julia Flowers:

Reading can called imagination hangout, why? Because when you are reading a book specially book entitled
Essentials of Probability Theory for Statisticians (Chapman & Hall/CRC Texts in Statistical Science) your
head will drift away trough every dimension, wandering in most aspect that maybe unknown for but surely
might be your mind friends. Imaging each and every word written in a e-book then become one contact form
conclusion and explanation which maybe you never get just before. The Essentials of Probability Theory for
Statisticians (Chapman & Hall/CRC Texts in Statistical Science) giving you another experience more than
blown away your brain but also giving you useful facts for your better life in this particular era. So now let
us show you the relaxing pattern is your body and mind will probably be pleased when you are finished
reading through it, like winning a casino game. Do you want to try this extraordinary shelling out spare time
activity?

Marie Daugherty:

Do you have something that that suits you such as book? The e-book lovers usually prefer to choose book
like comic, limited story and the biggest an example may be novel. Now, why not seeking Essentials of
Probability Theory for Statisticians (Chapman & Hall/CRC Texts in Statistical Science) that give your
enjoyment preference will be satisfied by reading this book. Reading practice all over the world can be said
as the opportunity for people to know world considerably better then how they react to the world. It can't be
stated constantly that reading addiction only for the geeky man but for all of you who wants to possibly be
success person. So , for all you who want to start studying as your good habit, you could pick Essentials of
Probability Theory for Statisticians (Chapman & Hall/CRC Texts in Statistical Science) become your
personal starter.

Gerald Reed:

That publication can make you to feel relax. This particular book Essentials of Probability Theory for



Statisticians (Chapman & Hall/CRC Texts in Statistical Science) was bright colored and of course has
pictures around. As we know that book Essentials of Probability Theory for Statisticians (Chapman &
Hall/CRC Texts in Statistical Science) has many kinds or genre. Start from kids until youngsters. For
example Naruto or Private eye Conan you can read and think you are the character on there. Therefore not at
all of book tend to be make you bored, any it offers you feel happy, fun and chill out. Try to choose the best
book for yourself and try to like reading in which.
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