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This book covers the basics of modern probability theory. It begins with
probability theory on finite and countable sample spaces and then passes from
there to a concise course on measure theory, which is followed by some initial
applications to probability theory, including independence and conditional
expectations. The second half of the book deals with Gaussian random variables,
with Markov chains, with a few continuous parameter processes, including
Brownian motion, and, finally, with martingales, both discrete and continuous
parameter ones. The book is a self-contained introduction to probability theory
and the measure theory required to study it.
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Editorial Review

Review
This book is a very thorough advanced undergraduate/beginning graduate course on probability theory for
students who have a good background in modern mathematical ideas. ... [W]hat distinguishes this book from
its many competitors is the thoroughness of argument, and the tasteful choice of auxiliary topics that
complement the main menu. ... The book is replete with carefully chosen exercise for readers to test their
understanding. Another nice touch is that the author always takes care to let the reader know who originally
came up with a particularly clever argument or method. In this way, readers get a healthy exposure to ways
of thinking originating from Doeblin, Doob, Dynkin, Huygens, Kac, Kolmogorov, Livy, Marcinkiewicz and
Wiener, among many others. This is a very good book on which to base a graduate course or to use for self-
study. --David Applebaum, University of Sheffield, South Yorkshire, UK --David Applebaum, University of
Sheffield, South Yorkshire, UK

Mathematics of Probability is a very enjoyable book. It is definitely a book for graduate students, but it
manages to begin exploring the subject without a lot of prerequisites. ... It manages to discuss rigorously, and
in a mostly self-contained manner, advanced topics which are not found in undergraduate books. ... It is a
good book for independent study. It does not overwhelm the reader with exercises (each section ends with
several problems). The footnotes and the comments at the end of each chapter are to the point and help the
reader keep focus. ... All in all, I regard this book highly and I recommend it for course use as well as for
independent study. --Florin Catrina, MAA Reviews

About the Author
Daniel W. Stroock , Massachusetts Institute of Technology, Cambridge, MA, USA

Users Review

From reader reviews:

Richard Sims:

As people who live in the actual modest era should be update about what going on or data even knowledge to
make these keep up with the era that is always change and progress. Some of you maybe may update
themselves by studying 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 Mathematics of Probability (Graduate Studies in
Mathematics) is our recommendation to help you keep up with the world. Why, since this book serves what
you want and want in this era.

Christopher Hickman:

Spent a free time and energy to be fun activity to perform! A lot of people spent their down time with their
family, or their friends. Usually they performing activity like watching television, likely to beach, or picnic
in the park. They actually doing same task every week. Do you feel it? Will you something different to fill
your personal free time/ holiday? Could possibly be reading a book could be option to fill your cost-free
time/ holiday. The first thing you will ask may be what kinds of publication that you should read. If you want



to test look for book, may be the publication untitled Mathematics of Probability (Graduate Studies in
Mathematics) can be good book to read. May be it could be best activity to you.

Alisa Gordon:

Your reading sixth sense will not betray an individual, why because this Mathematics of Probability
(Graduate Studies in Mathematics) e-book written by well-known writer whose to say well how to make
book that can be understand by anyone who have read the book. Written inside good manner for you,
dripping every ideas and publishing skill only for eliminate your current hunger then you still doubt
Mathematics of Probability (Graduate Studies in Mathematics) as good book not only by the cover but also
from the content. This is one publication that can break don't assess book by its cover, so do you still needing
one more sixth sense to pick this kind of!? Oh come on your reading sixth sense already said so why you
have to listening to yet another sixth sense.

Jason Davis:

Some individuals said that they feel bored stiff when they reading a e-book. They are directly felt the idea
when they get a half elements of the book. You can choose typically the book Mathematics of Probability
(Graduate Studies in Mathematics) to make your own reading is interesting. Your personal skill of reading
talent is developing when you just like reading. Try to choose very simple book to make you enjoy you just
read it and mingle the opinion about book and looking at especially. It is to be initial opinion for you to like
to start a book and read it. Beside that the book Mathematics of Probability (Graduate Studies in
Mathematics) can to be your new friend when you're truly feel alone and confuse with the information must
you're doing of this time.
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