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This second edition of Daniel W. Stroock's text is suitable for first-year graduate students with a good grasp
of introductory, undergraduate probability theory and a sound grounding in analysis. It is intended to provide
readers with an introduction to probability theory and the analytic ideas and tools on which the modern
theory relies. It includes more than 750 exercises. Much of the content has undergone significant revision. In
particular, the treatment of Levy processes has been rewritten, and a detailed account of Gaussian measures
on a Banach space is given. The first part of the book deals with independent random variables, Central
Limit phenomena, and the construction of Levy processes, including Brownian motion. Conditioning is
developed and applied to discrete parameter martingales in Chapter 5, Chapter 6 contains the ergodic
theorem and Burkholder's inequality, and continuous parameter martingales are discussed in Chapter 7.
Chapter 8 is devoted to Gaussian measures on a Banach space, where they are treated from the abstract
Wiener space perspective. The abstract theory of weak convergence is developed in Chapter 9, which ends
with a proof of Donsker's Invariance Principle. The concluding two chapters contain applications of
Brownian motion to the analysis of partial differential equations and potential theory.
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From reader reviews:

Odessa Currie:

Here thing why this Probability Theory: An Analytic View are different and reliable to be yours. First of all
examining a book is good but it depends in the content of computer which is the content is as delightful as
food or not. Probability Theory: An Analytic View giving you information deeper as different ways, you can
find any publication out there but there is no e-book that similar with Probability Theory: An Analytic View.
It gives you thrill looking at journey, its open up your own personal eyes about the thing that happened in the
world which is possibly can be happened around you. It is easy to bring everywhere like in area, café, or
even in your way home by train. For anyone who is having difficulties in bringing the printed book maybe
the form of Probability Theory: An Analytic View in e-book can be your substitute.

Joann Hamilton:

Reading a book to become new life style in this season; every people loves to go through a book. When you
examine a book you can get a lot of benefit. When you read publications, you can improve your knowledge,
since book has a lot of information on it. The information that you will get depend on what kinds of book
that you have read. If you wish to get information about your study, you can read education books, but if you
want to entertain yourself read a fiction books, such us novel, comics, as well as soon. The Probability
Theory: An Analytic View provide you with new experience in reading through a book.

Therese Webb:

Many people spending their moment by playing outside having friends, fun activity along with family or just
watching TV all day long. You can have new activity to enjoy your whole day by studying a book. Ugh, do
you think reading a book can actually hard because you have to accept the book everywhere? It all right you
can have the e-book, having everywhere you want in your Smartphone. Like Probability Theory: An
Analytic View which is finding the e-book version. So , try out this book? Let's notice.

Joseph Mattie:

As a student exactly feel bored in order to reading. If their teacher asked them to go to the library in order to
make summary for some e-book, they are complained. Just tiny students that has reading's heart and soul or
real their passion. They just do what the teacher want, like asked to go to the library. They go to there but
nothing reading critically. Any students feel that looking at is not important, boring as well as can't see
colorful pics on there. Yeah, it is to become complicated. Book is very important for yourself. As we know
that on this time, many ways to get whatever we wish. Likewise word says, ways to reach Chinese's country.
So , this Probability Theory: An Analytic View can make you sense more interested to read.
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