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Probability theory is nowadays applied in a huge variety of fields including physics, engineering, biology,
economics and the social sciences. This book is a modern, lively and rigorous account which has Doob's
theory of martingales in discrete time as its main theme. It proves important results such as Kolmogorov's
Strong Law of Large Numbers and the Three-Series Theorem by martingale techniques, and the Central
Limit Theorem via the use of characteristic functions. A distinguishing feature is its determination to keep
the probability flowing at a nice tempo. It achieves this by being selective rather than encyclopaedic,
presenting only what is essential to understand the fundamentals; and it assumes certain key results from
measure theory in the main text. These measure-theoretic results are proved in full in appendices, so that the
book is completely self-contained. The book is written for students, not for researchers, and has evolved
through several years of class testing. Exercises play a vital rôle. Interesting and challenging problems, some
with hints, consolidate what has already been learnt, and provide motivation to discover more of the subject
than can be covered in a single introduction.
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From reader reviews:

Natalie Hernandez:

Information is provisions for people to get better life, information nowadays can get by anyone on
everywhere. The information can be a information or any news even a huge concern. What people must be
consider any time those information which is in the former life are challenging to be find than now could be
taking seriously which one is acceptable to believe or which one often the resource are convinced. If you
obtain the unstable resource then you understand it as your main information we will see huge disadvantage
for you. All of those possibilities will not happen inside you if you take Probability with Martingales as the
daily resource information.

William Martin:

The e-book untitled Probability with Martingales is the book that recommended to you to study. You can see
the quality of the guide content that will be shown to anyone. The language that writer use to explained their
way of doing something is easily to understand. The writer was did a lot of exploration when write the book,
therefore the information that they share to you is absolutely accurate. You also will get the e-book of
Probability with Martingales from the publisher to make you more enjoy free time.

Troy Jones:

In this era globalization it is important to someone to receive information. The information will make anyone
to understand the condition of the world. The condition of the world makes the information quicker to share.
You can find a lot of references to get information example: internet, newspapers, book, and soon. You will
observe that now, a lot of publisher this print many kinds of book. The particular book that recommended to
you is Probability with Martingales this book consist a lot of the information on the condition of this world
now. That book was represented how do the world has grown up. The language styles that writer require to
explain it is easy to understand. The writer made some study when he makes this book. That is why this book
acceptable all of you.

Kenneth Flowers:

You may get this Probability with Martingales by visit the bookstore or Mall. Only viewing or reviewing it
could to be your solve challenge if you get difficulties for the knowledge. Kinds of this reserve are various.
Not only through written or printed but also can you enjoy this book simply by e-book. In the modern era
like now, you just looking by your local mobile phone and searching what their problem. Right now, choose
your personal ways to get more information about your publication. It is most important to arrange yourself
to make your knowledge are still change. Let's try to choose proper ways for you.
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