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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:

Noah Cale:

As people who live in the actual modest era should be change about what going on or data even knowledge
to make them keep up with the era which is always change and move forward. Some of you maybe will
certainly update themselves by examining books. It is a good choice in your case but the problems coming to
an individual is you don't know which one you should start with. This First Look at Rigorous Probability
Theory is our recommendation so you keep up with the world. Why, as this book serves what you want and
wish in this era.

Joyce Cassady:

Reading a reserve can be one of a lot of action that everyone in the world enjoys. Do you like reading book
thus. There are a lot of reasons why people love it. First reading a reserve will give you a lot of new facts.
When you read a guide you will get new information since book is one of several ways to share the
information or perhaps their idea. Second, reading through a book will make you more imaginative. When
you studying a book especially fictional book the author will bring that you imagine the story how the
personas do it anything. Third, it is possible to share your knowledge to other folks. When you read this First
Look at Rigorous Probability Theory, it is possible to tells your family, friends in addition to soon about
yours book. Your knowledge can inspire the others, make them reading a e-book.

Hazel Reinoso:

Spent a free time and energy to be fun activity to do! A lot of people spent their spare time with their family,
or their particular friends. Usually they carrying out activity like watching television, about to beach, or
picnic inside the park. They actually doing same thing every week. Do you feel it? Will you something
different to fill your personal free time/ holiday? Can be reading a book could be option to fill your free of
charge time/ holiday. The first thing that you will ask may be what kinds of e-book that you should read. If
you want to try look for book, may be the guide untitled First Look at Rigorous Probability Theory can be
very good book to read. May be it could be best activity to you.

Patricia Baker:

First Look at Rigorous Probability Theory can be one of your nice books that are good idea. Most of us
recommend that straight away because this publication has good vocabulary that can increase your
knowledge in language, easy to understand, bit entertaining but nonetheless delivering the information. The
article writer giving his/her effort to get every word into delight arrangement in writing First Look at
Rigorous Probability Theory nevertheless doesn't forget the main place, giving the reader the hottest and also
based confirm resource facts that maybe you can be considered one of it. This great information can easily
drawn you into fresh stage of crucial imagining.
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