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ABOUT THE BOOK
The book is intended to undergraduate students, it presents exercices and 
problems with rigorous solutions covering the mains subject of the course with 
both theory and applications.

The questions are solved using simple mathematical methods: Laplace and 
Fourier transforms provide direct proofs of the main convergence results for 
sequences of random variables.

The book studies a large range of distribution functions for random variables 
and processes: Bernoulli, multinomial, exponential, Gamma, Beta, Dirichlet, 
Poisson, Gaussian, Chi2, ordered variables, survival distributions and 
processes, Markov chains and processes, Brownian motion and bridge, 
diffusions, spatial processes.

For any queries, please email us at marketing@feelbooks.in



CONTENTS
• Probability Measures and Spaces
• Probability Distributions
• Generating Function and Discrete Distributions
• Laplace Transform and Characteristic Function
• Continuous Distributions
• Empirical Processes and Weak Convergence
• Discrete Martingales and Stopping Times
• Time-Continuous Martingales
• Jump Processes
• Continuous Processes

READERSHIP
Undergraduate students interested in more advanced statistics.

For any queries, please email us at marketing@feelbooks.in

DELHI    4381/4 Ansari Road, Daryaganj, New Delhi 110002 
  Pushpendra Kumar Mobile: +91 9015043442 

BENGALURU C-22, Brigade MM, KR Road, Jayanagar 7th Block, Bengaluru 560070
  Shekar Reddy 

MUMBAI  

CHENNAI  

  Vijay Kumar  
  G Srinivasan 

KOLKATA  

HYDERABAD 

  Dhrubajyoti Bhattacharjee 
  K.S.Vishwanath   

Mobile: +91 9945234476 

Mobile: +91 9871176434 
Mobile: +91 9003047502 
Mobile: +91 9836160013 
Mobile: +91 9871745850 

Tel: +91-11-47472630 
Email: orders@feelbooks.in 

Tel: +91-80-26762129 
Email: bangalore@feelbooks.in 

Email: vkumar@feelbooks.in
Email: gsrinivasan@feelbooks.in 
Email: dbhattacharjee@feelbooks.in 
Email: kvishwanath@feelbooks.in

For Catalogues & title lists: marketing@feelbooks.in

FEELBOOKS PVT. LTD.

For orders and enquiries, please contact us:

www.feelbooks.in


