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This textbook is an introduction to probability theory using measure theory. It is designed for graduate
students in a variety of fields (mathematics, statistics, economics, management, finance, computer science,
and engineering) who require a working knowledge of probability theory that is mathematically precise, but
without excessive technicalities. The text provides complete proofs of all the essential introductory results.
Nevertheless, the treatment is focused and accessible, with the measure theory and mathematical details
presented in terms of intuitive probabilistic concepts, rather than as separate, imposing subjects. In this new
edition, many exercises and small additional topics have been added and existing ones expanded. The text
strikes an appropriate balance, rigorously developing probability theory while avoiding unnecessary detail.

Contents:

The Need for Measure Theory●

Probability Triples●

Further Probabilistic Foundations●

Expected Values●

Inequalities and Convergence●

Distributions of Random Variables●

Stochastic Processes and Gambling Games●

Discrete Markov Chains●

More Probability Theorems●

Weak Convergence●

Characteristic Functions●

Decomposition of Probability Laws●

Conditional Probability and Expectation●

Martingales●

General Stochastic Processes●
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From reader reviews:

Tisha Betancourt:

What do you concerning book? It is not important along with you? Or just adding material if you want
something to explain what your own problem? How about your time? Or are you busy individual? If you
don't have spare time to perform others business, it is gives you the sense of being bored faster. And you
have free time? What did you do? Every individual has many questions above. They must answer that
question simply because just their can do which. It said that about book. Book is familiar in each person.
Yes, it is right. Because start from on guardería until university need this particular First Look at Rigorous
Probability Theory to read.

Diane Lomas:

Playing with family in the park, coming to see the ocean world or hanging out with close friends is thing that
usually you may have done when you have spare time, subsequently why you don't try issue that really
opposite from that. A single activity that make you not feeling tired but still relaxing, trilling like on roller
coaster you are ride on and with addition info. Even you love First Look at Rigorous Probability Theory, you
are able to enjoy both. It is fine combination right, you still wish to miss it? What kind of hang-out type is it?
Oh can happen its mind hangout folks. What? Still don't get it, oh come on its called reading friends.

Maryellen Tilley:

This First Look at Rigorous Probability Theory is great e-book for you because the content that is certainly
full of information for you who also always deal with world and also have to make decision every minute.
That book reveal it data accurately using great arrange word or we can declare no rambling sentences inside
it. So if you are read this hurriedly you can have whole data in it. Doesn't mean it only gives you straight
forward sentences but tricky core information with attractive delivering sentences. Having First Look at
Rigorous Probability Theory in your hand like getting the world in your arm, info in it is not ridiculous just
one. We can say that no reserve that offer you world with ten or fifteen tiny right but this e-book already do
that. So , it is good reading book. Hi Mr. and Mrs. hectic do you still doubt this?

James Sanchez:

Many people spending their period by playing outside along with friends, fun activity having family or just
watching TV the whole day. You can have new activity to invest your whole day by reading through a book.
Ugh, do you consider reading a book can definitely hard because you have to bring the book everywhere? It
fine you can have the e-book, taking everywhere you want in your Cell phone. Like First Look at Rigorous
Probability Theory which is keeping the e-book version. So , why not try out this book? Let's notice.
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