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Lively and impressive readmj

Daniel Revuz Marc Yor

Continuous MariinpJes
and Bnϋwnutn Motion

D. Revuz, M. Yor

Continuous
Martingales and
Brownian Motion
2nd ed. 1994. XII, 539 pp. 8 figs.

(A Series of Comprehensive Studies

in Mathematics, Vol. 293)

Hardcover DM 168,-

ISBN 3-540-57622-3

From the reviews:

"This is a magnificent book! Its pur-

pose is to describe in considerable

detail a variety of techniques used by

probabilists in the investigation of

problems concerning Brownian

motion. ...This is THE book for a

capable graduate student starting

out on research in probability: the

effect of working through it is as if

the authors are sitting beside one,

enthusiastically explaining the theo-

ry, presenting further developments

as exercises, and throwing out chal-

lenging remarks about areas await-

ing further research..."

Bulletin L.M.S.

Prices are subject to change without notice In EC countries the local VAT is effective. Customers in EC
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schillings and Swiss francs please consult the German book directory "VLB - Veiveichnis heferbarer Bϋcher"

or our general catalogue.

M. Ledoux, M. Talagrand

Probability in
Banach Spaces
Isoperimetry and
Processes
1991. XΠ, 480 pp. 1 fig. (A Series of

Modern Surveys in Mathematics,

Vol. 23) Hardcover DM 180,-

ISBN 3-540-52013-9

New isoperimetric inequalities and

random process techniques have

recently appeared at the basis of the

modern understanding of probabili-

ty in banach spaces. Based on these

tools, this book presents a complete

treatment of the main aspects of

probability in banach spaces

(boundedness and continuity of ran-

dom processes, integrability and

limit theorems for vector valued

random variables,...) and of some

of their links to geometry of banach

spaces. Its purpose is to present

some of the main aspects of this

theory, from the foundations to the

latest developments, treated with the

most recent and updated tools.

A.F. Karr

Probability
1993. XXI, 282 pp. (Springer Texts

in Statistics) Hardcover DM 68,-

ISBN 3-540-94071-5

This is a textbook which will pro-

vide students with a straightforward

introduction to the mathematical

theory of probability. The emphasis

is on giving results in simple forms

with clear proofs and to eschew

more powerful forms of theorems

which require technically involved

proofs. Throughout there are a wide

variety of exercises to illustrate and

develop ideas in the text.
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