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This classic textbook offers a clear exposition of modern probability theory and of the interplay between the
properties of metric spaces and probability measures. The first half of the book gives an exposition of real
analysis: basic set theory, general topology, measure theory, integration, an introduction to functional
analysis in Banach and Hilbert spaces, convex sets and functions and measure on topological spaces. The
second half introduces probability based on measure theory, including laws of large numbers, ergodic
theorems, the central limit theorem, conditional expectations and martingale's convergence. A chapter on
stochastic processes introduces Brownian motion and the Brownian bridge. The edition has been made even
more self-contained than before; it now includes a foundation of the real number system and the Stone-
Weierstrass theorem on uniform approximation in algebras of functions. Several other sections have been
revised and improved, and the comprehensive historical notes have been further amplified. A number of new
exercises have been added, together with hints for solution.
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From reader reviews:

Mark Armstrong:

This Real Analysis and Probability (Cambridge Studies in Advanced Mathematics) tend to be reliable for
you who want to be considered a successful person, why. The explanation of this Real Analysis and
Probability (Cambridge Studies in Advanced Mathematics) can be one of the great books you must have is
definitely giving you more than just simple studying food but feed anyone with information that might be
will shock your preceding knowledge. This book will be handy, you can bring it just about everywhere and
whenever your conditions at e-book and printed ones. Beside that this Real Analysis and Probability
(Cambridge Studies in Advanced Mathematics) forcing you to have an enormous of experience such as rich
vocabulary, giving you trial run of critical thinking that we realize it useful in your day action. So , let's have
it and revel in reading.

Cynthia Medina:

This book untitled Real Analysis and Probability (Cambridge Studies in Advanced Mathematics) to be one
of several books this best seller in this year, honestly, that is because when you read this e-book you can get
a lot of benefit into it. You will easily to buy that book in the book retail outlet or you can order it by way of
online. The publisher on this book sells the e-book too. It makes you quickly to read this book, as you can
read this book in your Cell phone. So there is no reason to your account to past this guide from your list.

Julia Jenkins:

Reading a book to get new life style in this calendar year; every people loves to read a book. When you go
through a book you can get a great deal of benefit. When you read ebooks, you can improve your knowledge,
due to the fact book has a lot of information upon it. The information that you will get depend on what forms
of book that you have read. If you would like get information about your study, you can read education
books, but if you want to entertain yourself you are able to a fiction books, these us novel, comics, and also
soon. The Real Analysis and Probability (Cambridge Studies in Advanced Mathematics) will give you a new
experience in reading through a book.

Jeffrey Blough:

You can find this Real Analysis and Probability (Cambridge Studies in Advanced Mathematics) by look at
the bookstore or Mall. Merely viewing or reviewing it may to be your solve difficulty if you get difficulties
for the knowledge. Kinds of this publication are various. Not only by written or printed but can you enjoy
this book by means of e-book. In the modern era like now, you just looking of your mobile phone and
searching what your problem. Right now, choose your own ways to get more information about your
publication. It is most important to arrange you to ultimately make your knowledge are still upgrade. Let's
try to choose proper ways for you.
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