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This is a graduate level textbook on measure theory and probability theory. The book can be used as a text
for a two semester sequence of courses in measure theory and probability theory, with an option to include
supplemental material on stochastic processes and special topics. It is intended primarily for first year Ph.D.
students in mathematics and statistics although mathematically advanced students from engineering and
economics would also find the book useful. Prerequisites are kept to the minimal level of an understanding
of basic real analysis concepts such as limits, continuity, differentiability, Riemann integration, and
convergence of sequences and series. A review of this material is included in the appendix. The book starts
with an informal introduction that provides some heuristics into the abstract concepts of measure and
integration theory, which are then rigorously developed. The first part of the book can be used for a standard
real analysis course for both mathematics and statistics Ph.D. students as it provides full coverage of topics
such as the construction of Lebesgue-Stieltjes measures on real line and Euclidean spaces, the basic
convergence theorems, L^p spaces, signed measures, Radon-Nikodym theorem, Lebesgue's decomposition
theorem and the fundamental theorem of Lebesgue integration on R, product spaces and product measures,
and Fubini-Tonelli theorems. It also provides an elementary introduction to Banach and Hilbert spaces,
convolutions, Fourier series and Fourier and Plancherel transforms. Thus part I would be particularly useful
for students in a typical Statistics Ph.D. program if a separate course on real analysis is not a standard
requirement. Part II (chapters 6-13) provides full coverage of standard graduate level probability theory. It
starts with Kolmogorov's probability model and Kolmogorov's existence theorem. It then treats thoroughly
the laws of large numbers including renewal theory and ergodic theorems with applications and then weak
convergence of probability distributions, characteristic functions, the Levy-Cramer continuity theorem and
the central limit theorem as well as stable laws. It ends with conditional expectations and conditional
probability, and an introduction to the theory of discrete time martingales. Part III (chapters 14-18) provides
a modest coverage of discrete time Markov chains with countable and general state spaces, MCMC,
continuous time discrete space jump Markov processes, Brownian motion, mixing sequences, bootstrap
methods, and branching processes. It could be used for a topics/seminar course or as an introduction to
stochastic processes. From the reviews: '...There are interesting and non-standard topics that are not usually
included in a first course in measture-theoretic probability including Markov Chains and MCMC, the
bootstrap, limit theorems for martingales and mixing sequences, Brownian motion and Markov processes.
The material is well-suported with many end-of-chapter problems.' D.L. McLeish for Short Book Reviews of
the ISI, December 2006
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From reader reviews:

Alice Black:

What do you concentrate on book? It is just for students since they are still students or that for all people in
the world, what best subject for that? Just simply you can be answered for that problem above. Every person
has diverse personality and hobby for every single other. Don't to be compelled someone or something that
they don't would like do that. You must know how great and important the book Measure Theory and
Probability Theory (Springer Texts in Statistics). All type of book can you see on many options. You can
look for the internet sources or other social media.

Willie Coffey:

This book untitled Measure Theory and Probability Theory (Springer Texts in Statistics) to be one of several
books this best seller in this year, honestly, that is because when you read this guide you can get a lot of
benefit upon it. You will easily to buy this specific book in the book retailer or you can order it via online.
The publisher of this book sells the e-book too. It makes you easier to read this book, since you can read this
book in your Touch screen phone. So there is no reason for your requirements to past this reserve from your
list.

Miguel Penix:

Reading a e-book can be one of a lot of task that everyone in the world adores. Do you like reading book and
so. There are a lot of reasons why people like it. First reading a reserve will give you a lot of new data. When
you read a reserve you will get new information simply because book is one of various ways to share the
information as well as their idea. Second, reading a book will make a person more imaginative. When you
examining a book especially fictional works book the author will bring that you imagine the story how the
characters do it anything. Third, you could share your knowledge to other folks. When you read this Measure
Theory and Probability Theory (Springer Texts in Statistics), you may tells your family, friends and also
soon about yours guide. Your knowledge can inspire different ones, make them reading a guide.

Lynne Young:

Playing with family in the park, coming to see the coastal world or hanging out with good friends is thing
that usually you have done when you have spare time, subsequently why you don't try factor that really
opposite from that. One activity that make you not feeling tired but still relaxing, trilling like on roller
coaster you have been ride on and with addition of information. Even you love Measure Theory and
Probability Theory (Springer Texts in Statistics), you are able to enjoy both. It is excellent combination right,
you still desire to miss it? What kind of hang type is it? Oh can happen its mind hangout people. What? Still
don't buy it, oh come on its called reading friends.
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