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"This textbook on the theory of probability is aimed at graduate students, with the ideology that rather than

being a purely mathematical discipline, probability theory is an intimate companion of statistics. The book

starts with the basic tools, and goes on to chapters on inequalities, characteristic functions, convergence,

followed by the three main subjects, the law of large numbers, the central limit theorem, and the law of the

iterated logarithm. After a discussion of generalizations and extensions, the book concludes with an extensive

chapter on martingales." "The main feature of this book is the combination of rigor and detail. Instead of being

sketchy and leaving lots of technicalities to be filled in by the reader or as easy exercises, a more solid

foundation is obtained by providing more of those not so trivial matters and by integrating some of those not so

simple exercises and problems into the body of text."--Jacket
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