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A new look at weak-convergence methods in metric spaces-from a master of probability theory In this new
edition, Patrick Billingsley updates his classic work Convergence of Probability Measures to reflect
developments of the past thirty years. Widely known for his straightforward approach and reader-friendly
style, Dr. Billingsley presents a clear, precise, up-to-date account of probability limit theory in metric spaces.
He incorporates many examples and applications that illustrate the power and utility of this theory in a range
of disciplines-from analysis and number theory to statistics, engineering, economics, and population biology.
With an emphasis on the simplicity of the mathematics and smooth transitions between topics, the Second
Edition boasts major revisions of the sections on dependent random variables as well as new sections on
relative measure, on lacunary trigonometric series, and on the Poisson-Dirichlet distribution as a description
of the long cycles in permutations and the large divisors of integers. Assuming only standard measure-
theoretic probability and metric-space topology, Convergence of Probability Measures provides statisticians
and mathematicians with basic tools of probability theory as well as a springboard to the "industrial-strength"
literature available today.
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From reader reviews:

Henry Major:

Within other case, little people like to read book Convergence of Probability Measures. You can choose the
best book if you like reading a book. Given that we know about how is important any book Convergence of
Probability Measures. You can add knowledge and of course you can around the world with a book.
Absolutely right, because from book you can recognize everything! From your country until foreign or
abroad you will end up known. About simple issue until wonderful thing you can know that. In this era, we
are able to open a book or perhaps searching by internet unit. It is called e-book. You can utilize it when you
feel weary to go to the library. Let's learn.

Richard Freed:

Does one one of the book lovers? If yes, do you ever feeling doubt when you are in the book store? Make an
effort to pick one book that you just dont know the inside because don't assess book by its include may
doesn't work is difficult job because you are afraid that the inside maybe not since fantastic as in the outside
appearance likes. Maybe you answer can be Convergence of Probability Measures why because the great
cover that make you consider regarding the content will not disappoint an individual. The inside or content is
definitely fantastic as the outside or even cover. Your reading sixth sense will directly make suggestions to
pick up this book.

Alexandra Dickey:

This Convergence of Probability Measures is great e-book for you because the content that is certainly full of
information for you who also always deal with world and also have to make decision every minute. This
book reveal it data accurately using great plan word or we can point out no rambling sentences in it. So if
you are read this hurriedly you can have whole data in it. Doesn't mean it only offers you straight forward
sentences but tricky core information with lovely delivering sentences. Having Convergence of Probability
Measures in your hand like getting the world in your arm, info in it is not ridiculous 1. We can say that no
book that offer you world in ten or fifteen tiny right but this e-book already do that. So , it is good reading
book. Hey there Mr. and Mrs. busy do you still doubt that will?

Sean Jones:

Don't be worry should you be afraid that this book will filled the space in your house, you could have it in e-
book method, more simple and reachable. This kind of Convergence of Probability Measures can give you a
lot of buddies because by you checking out this one book you have factor that they don't and make anyone
more like an interesting person. This particular book can be one of a step for you to get success. This guide
offer you information that perhaps your friend doesn't learn, by knowing more than some other make you to
be great individuals. So , why hesitate? We need to have Convergence of Probability Measures.
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