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Rigorous probabilistic arguments, built on the foundation of measure theory
introduced eighty years ago by Kolmogorov, have invaded many fields. Students
of statistics, biostatistics, econometrics, finance, and other changing disciplines
now find themselves needing to absorb theory beyond what they might have
learned in the typical undergraduate, calculus-based probability course. This
2002 book grew from a one-semester course offered for many years to a mixed
audience of graduate and undergraduate students who have not had the luxury of
taking a course in measure theory. The core of the book covers the basic topics of
independence, conditioning, martingales, convergence in distribution, and
Fourier transforms. In addition there are numerous sections treating topics
traditionally thought of as more advanced, such as coupling and the KMT strong
approximation, option pricing via the equivalent martingale measure, and the
isoperimetric inequality for Gaussian processes. The book is not just a
presentation of mathematical theory, but is also a discussion of why that theory
takes its current form. It will be a secure starting point for anyone who needs to
invoke rigorous probabilistic arguments and understand what they mean.
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Editorial Review

Review
"Unlike technical books of a previous generation, here we have an author admitting that a reader might find
the subject difficult and even offering a window on the pedagogical considerations by which he shapes his
exposition. Pollard does not just explain and clarify abstractions; he really sells them to a presumably
skeptical reader. Thus he bridges a gap in the literature, between elementary probability texts and advanced
works that presume a secure prior knowledge of measure theory...The nice layout and occasional useful
diagram further amplify the friendliness of this book." Choice

"The book ... can be recommended as an excellent source in measuring theoretic probability theory as well as
a handbook for everybody who studies stochastic processes in the real world." Mathematical Reviews

About the Author
David Pollard is Reader in Strategy and Business Analysis at Leeds Metropolitan University.

Users Review

From reader reviews:

Ella Cook:

In other case, little folks like to read book A User's Guide to Measure Theoretic Probability (Cambridge
Series in Statistical and Probabilistic Mathematics). You can choose the best book if you love reading a
book. Given that we know about how is important some sort of book A User's Guide to Measure Theoretic
Probability (Cambridge Series in Statistical and Probabilistic Mathematics). You can add know-how and of
course you can around the world with a book. Absolutely right, simply because from book you can learn
everything! From your country till foreign or abroad you will end up known. About simple factor until
wonderful thing it is possible to know that. In this era, we are able to open a book or even searching by
internet product. It is called e-book. You should use it when you feel uninterested to go to the library. Let's
learn.

Diana Brunswick:

The book A User's Guide to Measure Theoretic Probability (Cambridge Series in Statistical and Probabilistic
Mathematics) gives you the sense of being enjoy for your spare time. You can utilize to make your capable
far more increase. Book can for being your best friend when you getting strain or having big problem
together with your subject. If you can make looking at a book A User's Guide to Measure Theoretic
Probability (Cambridge Series in Statistical and Probabilistic Mathematics) for being your habit, you can get
much more advantages, like add your current capable, increase your knowledge about a number of or all
subjects. You can know everything if you like open and read a guide A User's Guide to Measure Theoretic
Probability (Cambridge Series in Statistical and Probabilistic Mathematics). Kinds of book are several. It
means that, science reserve or encyclopedia or other individuals. So , how do you think about this guide?



Rhonda Joiner:

The book A User's Guide to Measure Theoretic Probability (Cambridge Series in Statistical and Probabilistic
Mathematics) will bring one to the new experience of reading the book. The author style to elucidate the idea
is very unique. When you try to find new book you just read, this book very appropriate to you. The book A
User's Guide to Measure Theoretic Probability (Cambridge Series in Statistical and Probabilistic
Mathematics) is much recommended to you to study. You can also get the e-book from official web site, so
you can quickly to read the book.

Mark Johnson:

Playing with family in a park, coming to see the marine world or hanging out with buddies is thing that
usually you will have done when you have spare time, subsequently why you don't try thing that really
opposite from that. Just one activity that make you not feeling tired but still relaxing, trilling like on roller
coaster you already been ride on and with addition of information. Even you love A User's Guide to Measure
Theoretic Probability (Cambridge Series in Statistical and Probabilistic Mathematics), you may enjoy both. It
is fine combination right, you still desire to miss it? What kind of hang-out type is it? Oh occur its mind
hangout people. What? Still don't understand it, oh come on its identified as reading friends.
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