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In the Preface to the first edition, originally published in 1980, we mentioned that
this book was based on the author's lectures in the Department of Mechanics and
Mathematics of the Lomonosov University in Moscow, which wereissued, in
part, in mimeographed form under the title "Probabil ity, Statistics, and
Stochastic Processors, |, [1" and published by that Univer sity. Our original
intention in writing the first edition of this book was to divide the contents into
three parts: probability, mathematical statistics, and theory of stochastic
processes, which corresponds to an outline of athree semester course of lectures
for university students of mathematics. However, in the course of preparing the
book, it turned out to be impossible to realize this intention completely, since a
full exposition would have required too much space. In this connection, we stated
in the Preface to the first edition that only probability theory and the theory of
random processes with discrete time were really adequately presented.
Essentially al of thefirst edition is reproduced in this second edition. Changes
and corrections are, as arule, editorial, taking into account com ments made by
both Russian and foreign readers of the Russian origina and ofthe English and
Germantranglations [SII]. The author is grateful to al of these readers for their
attention, advice, and helpful criticisms. In this second English edition, new
material also has been added, asfollows: in Chapter 111, 85, 887-12; in Chapter
IV, 85; in Chapter VI, §88-10.
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In the Preface to the first edition, originally published in 1980, we mentioned that this book was based on the
author's lectures in the Department of Mechanics and Mathematics of the Lomonosov University in Moscow,
which were issued, in part, in mimeographed form under the title "Probabil ity, Statistics, and Stochastic
Processors, I, [1" and published by that Univer sity. Our original intention in writing the first edition of this
book was to divide the contents into three parts: probability, mathematical statistics, and theory of stochastic
processes, which corresponds to an outline of athree semester course of lectures for university students of
mathematics. However, in the course of preparing the book, it turned out to be impossible to realize this
intention completely, since afull exposition would have required too much space. In this connection, we
stated in the Preface to the first edition that only probability theory and the theory of random processes with
discrete time were really adequately presented. Essentially all of the first edition is reproduced in this second
edition. Changes and corrections are, as arule, editorial, taking into account com ments made by both
Russian and foreign readers of the Russian original and ofthe English and Germantrandations [SII]. The
author is grateful to al of these readers for their attention, advice, and helpful criticisms. In this second
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Editorial Review

Language Notes
Text: English (trandation)
Original Language: Russian

From the Back Cover

This book contains a systematic treatment of probability from the ground up, starting with intuitive ideas and
gradually developing more sophisticated subjects, such as random walks, martingales, Markov chains,
ergodic theory, weak convergence of probability measures, stationary stochastic processes, and the Kalman-
Bucy filter. Many examples are discussed in detail, and there are alarge number of exercises. The book is
accessible to advanced undergraduates and can be used as atext for self-study. This new edition contains
substantial revisions and updated references. The reader will find a deeper study of topics such asthe
distance between probability measures, metrization of weak convergence, and contiguity of probability
measures. Proofs for a number of some important results which were merely stated in the first edition have
been added. The author has included new material on the probability of large deviations, on the central limit
theorem for sums of dependent random variables, and on a discrete version of 1to's formula.

Users Review
From reader reviews:
Heather Goodson:

Would you one of the book lovers? If yes, do you ever feeling doubt when you find yourself in the book
store? Attempt to pick one book that you never know the inside because don't evaluate book by its deal with
may doesn't work the following is difficult job because you are scared that the inside maybe not because
fantastic as in the outside seem likes. Maybe you answer can be Probability (Graduate Texts in Mathematics)
(v. 95) why because the amazing cover that make you consider with regards to the content will not
disappoint you. The inside or content will be fantastic as the outside or maybe cover. Y our reading sixth
sense will directly show you to pick up this book.

Randy Johnson:

Y ou can spend your free time to see this book this book. This Probability (Graduate Texts in Mathematics)
(v. 95) issimpleto develop you can read it in the recreation area, in the beach, train along with soon. If you
did not include much space to bring often the printed book, you can buy the actual e-book. It is make you
easier to read it. Y ou can save often the book in your smart phone. So there are alot of benefits that you will
get when one buys this book.

Ethelyn Allen:

Don't be worry if you are afraid that this book will filled the space in your house, you can have it in e-book



way, more simple and reachable. This particular Probability (Graduate Texts in Mathematics) (v. 95) can
give you alot of friends because by you taking alook at this one book you have matter that they don't and
make a person more like an interesting person. That book can be one of a step for you to get success. This
guide offer you information that probably your friend doesn't learn, by knowing more than additional make
you to be great persons. So , why hesitate? We need to have Probability (Graduate Texts in Mathematics) (v.
95).

Vincent Espinoza:

A lot of publication has printed but it is different. Y ou can get it by web on social media. Y ou can choose the
best book for you, science, amusing, novel, or whatever by searching from it. It is named of book Probability
(Graduate Textsin Mathematics) (v. 95). Contain your knowledge by it. Without leaving the printed book, it
could add your knowledge and make an individual happier to read. It is most important that, you must aware
about e-book. It can bring you from one spot to other place.
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