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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:

Neil Dussault:

This A Probability Path (Modern Birkhäuser Classics) tend to be reliable for you who want to be described
as a successful person, why. The reason of this A Probability Path (Modern Birkhäuser Classics) can be one
of the great books you must have will be giving you more than just simple reading food but feed anyone with
information that maybe will shock your prior knowledge. This book will be handy, you can bring it just
about everywhere and whenever your conditions throughout the e-book and printed ones. Beside that this A
Probability Path (Modern Birkhäuser Classics) giving you an enormous of experience for instance rich
vocabulary, giving you test of critical thinking that could it useful in your day pastime. So , let's have it and
enjoy reading.

Lorraine Bryant:

Spent a free the perfect time to be fun activity to perform! A lot of people spent their spare time with their
family, or all their friends. Usually they carrying out activity like watching television, likely to beach, or
picnic from the park. They actually doing same thing every week. Do you feel it? Would you like to
something different to fill your personal free time/ holiday? Could possibly be reading a book can be option
to fill your free of charge time/ holiday. The first thing you will ask may be what kinds of publication that
you should read. If you want to try out look for book, may be the e-book untitled A Probability Path (Modern
Birkhäuser Classics) can be very good book to read. May be it may be best activity to you.

James Fitzpatrick:

On this era which is the greater person or who has ability to do something more are more important than
other. Do you want to become certainly one of it? It is just simple approach to have that. What you have to
do is just spending your time almost no but quite enough to get a look at some books. On the list of books in
the top collection in your reading list will be A Probability Path (Modern Birkhäuser Classics). This book
and that is qualified as The Hungry Inclines can get you closer in becoming precious person. By looking
upward and review this guide you can get many advantages.

Jasper Parsons:

Reserve is one of source of expertise. We can add our expertise from it. Not only for students but native or
citizen have to have book to know the change information of year in order to year. As we know those
textbooks have many advantages. Beside we all add our knowledge, may also bring us to around the world.
With the book A Probability Path (Modern Birkhäuser Classics) we can take more advantage. Don't you to
be creative people? To become creative person must prefer to read a book. Only choose the best book that
ideal with your aim. Don't become doubt to change your life at this time book A Probability Path (Modern
Birkhäuser Classics). You can more appealing than now.
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