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Many probability books are written by mathematicians and have the built-in bias that the reader is assumed
to be a mathematician coming to the material for its beauty. This textbook is geared towards beginning
graduate students from a variety of disciplines whose primary focus is not necessarily mathematics for its
own sake. Instead, A Probability Path is designed for those requiring a deep understanding of advanced
probability for their research in statistics, applied probability, biology, operations research, mathematical
finance and engineering.

A one-semester course is laid out in an efficient and readable manner covering the core material. The first
three chapters provide a functioning knowledge of measure theory. Chapter 4 discusses independence, with
expectation and integration covered in Chapter 5, followed by topics on different modes of convergence,
laws of large numbers with applications to statistics (quantile and distribution function estimation) and
applied probability. Two subsequent chapters offer a careful treatment of convergence in distribution and the
central limit theorem. The final chapter treats conditional expectation and martingales, closing with a
discussion of two fundamental theorems of mathematical finance.

Like Adventures in Stochastic Processes, Resnick’s related and very successful textbook, A Probability Path
is rich in appropriate examples, illustrations and problems and is suitable for classroom use or self-study.
The present uncorrected, softcover reprint is designed to make this classic textbook available to a wider
audience.

This book is different from the classical textbooks on probability theory in that it treats the measure theoretic
background not as a prerequisite but as an integral part of probability theory. The result is that the reader
gets a thorough and well-structured framework needed to understand the deeper concepts of current day
advanced probability as it is used in statistics, engineering, biology and finance.... The pace of the book is
quick and disciplined. Yet there are ample examples sprinkled over the entire book and each chapter finishes
with a wealthy section of inspiring problems.

—Publications of the International Statistical Institute 

This textbook offers material for a one-semester course in probability, addressed to students whose primary
focus is not necessarily mathematics.... Each chapter is completed by an exercises section. Carefully selected
examples enlighten the reader in many situations. The book is an excellent introduction to probability and its
applications.

—Revue Roumaine de Mathématiques Pures et Appliquées
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From reader reviews:

Paulette Stoneman:

The book A Probability Path (Modern Birkhäuser Classics) make you feel enjoy for your spare time. You
can use to make your capable more increase. Book can being your best friend when you getting stress or
having big problem together with your subject. If you can make studying a book A Probability Path (Modern
Birkhäuser Classics) to be your habit, you can get considerably more advantages, like add your own capable,
increase your knowledge about many or all subjects. You are able to know everything if you like open and
read a publication A Probability Path (Modern Birkhäuser Classics). Kinds of book are a lot of. It means that,
science reserve or encyclopedia or some others. So , how do you think about this guide?

Aaron Edgington:

Book is to be different for every grade. Book for children right up until adult are different content. We all
know that that book is very important for us. The book A Probability Path (Modern Birkhäuser Classics) was
making you to know about other understanding and of course you can take more information. It is quite
advantages for you. The reserve A Probability Path (Modern Birkhäuser Classics) is not only giving you a lot
more new information but also for being your friend when you truly feel bored. You can spend your own
personal spend time to read your reserve. Try to make relationship together with the book A Probability Path
(Modern Birkhäuser Classics). You never feel lose out for everything in the event you read some books.

Ann Ginsberg:

Nowadays reading books are more than want or need but also get a life style. This reading habit give you lot
of advantages. The benefits you got of course the knowledge your information inside the book this improve
your knowledge and information. The data you get based on what kind of e-book you read, if you want have
more knowledge just go with knowledge books but if you want sense happy read one along with theme for
entertaining for instance comic or novel. The actual A Probability Path (Modern Birkhäuser Classics) is kind
of publication which is giving the reader erratic experience.

Lee Villegas:

Reading a publication make you to get more knowledge from that. You can take knowledge and information
from your book. Book is composed or printed or illustrated from each source which filled update of news. In
this particular modern era like at this point, many ways to get information are available for anyone. From
media social including newspaper, magazines, science guide, encyclopedia, reference book, novel and
comic. You can add your knowledge by that book. Do you want to spend your spare time to open your book?
Or just seeking the A Probability Path (Modern Birkhäuser Classics) when you necessary it?
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