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Administration, Haiming Liu presents a
remarkable transnational history of a Chinese
family from the late nineteenth century to the
1970s. For three generations, the family lived
between the two worlds. While the immigrant
generation worked hard in an herbalist business
and asparagus farming, the younger generation
crossed back and forth between China and
America, pursuing proper education, good
careers, and a meaningful life during a difficult
period of time for Chinese Americans. When
social instability in China and hostile racial
environment in America prevented the family
from being rooted in either side of the Pacific,
transnational family life became a focal point of
their social existence. This well-documented and
illustrated family history makes it clear that, for
many Chinese immigrant families, migration
does not mean a break from the past but the
beginning of a new life that incorporates and
transcends dual national boundaries. It
convincingly shows how transnationalism has
become a way of life for Chinese American
families.
Fifty Challenging Problems in Probability with
Solutions - Frederick Mosteller 1987-01-01
Can you solve the problem of "The Unfair
Subway"? Marvin gets off work at random times
between 3 and 5 p.m. His mother lives uptown,
his girlfriend downtown. He takes the first
subway that comes in either direction and eats
dinner with the one he is delivered to. His
mother complains that he never comes to see

Computing Concepts with C++ Essentials
and MATLAB - Cay S. Horstmann 2000
Probability - Rick Durrett 2010-08-30
This classic introduction to probability theory for
beginning graduate students covers laws of
large numbers, central limit theorems, random
walks, martingales, Markov chains, ergodic
theorems, and Brownian motion. It is a
comprehensive treatment concentrating on the
results that are the most useful for applications.
Its philosophy is that the best way to learn
probability is to see it in action, so there are 200
examples and 450 problems. The fourth edition
begins with a short chapter on measure theory
to orient readers new to the subject.
The Mathematical Gazette - 1975
The Transnational History of a Chinese Family Haiming Liu 2005
Family and home are one word--jia--in the
Chinese language. Family can be separated and
home may be relocated, but jia remains intact. It
signifies a system of mutual obligation, lasting
responsibility, and cultural values. This strong
yet flexible sense of kinship has enabled many
Chinese immigrant families to endure long
physical separation and accommodate
continuities and discontinuities in the process of
social mobility. Based on an analysis of over
three thousand family letters and other primary
sources, including recently released immigration
files from the National Archives and Records
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her, but he says she has a 50-50 chance. He has
had dinner with her twice in the last 20 working
days. Explain. Marvin's adventures in probability
are one of the fifty intriguing puzzles that
illustrate both elementary ad advanced aspects
of probability, each problem designed to
challenge the mathematically inclined. From
"The Flippant Juror" and "The Prisoner's
Dilemma" to "The Cliffhanger" and "The Clumsy
Chemist," they provide an ideal supplement for
all who enjoy the stimulating fun of
mathematics. Professor Frederick Mosteller,
who teaches statistics at Harvard University, has
chosen the problems for originality, general
interest, or because they demonstrate valuable
techniques. In addition, the problems are graded
as to difficulty and many have considerable
stature. Indeed, one has "enlivened the research
lives of many excellent mathematicians."
Detailed solutions are included. There is every
probability you'll need at least a few of them.
A Course in Probability Theory - Kai Lai
Chung 2001
Since the publication of the first edition of this
classic textbook over thirty years ago, tens of
thousands of students have used A Course in
Probability Theory. New in this edition is an
introduction to measure theory that expands the
market, as this treatment is more consistent
with current courses. While there are several
books on probability, Chung's book is considered
a classic, original work in probability theory due
to its elite level of sophistication.
American Book Publishing Record - 1992

charming book continues to be an excellent text
for teaching and for self study." -- STATISTICAL
PAPERS
Green, Brown, and Probability - Kai Lai
Chung 1995
This volume shows modern probabilistic
methods in action: Brownian Motion Process as
applied to the electrical phenomena investigated
by Green et al., beginning with the NewtonCoulomb potential and ending with solutions by
first and last exits of Brownian paths from
conductors.
Information Retrieval - Stefan Buttcher
2016-02-12
An introduction to information retrieval, the
foundation for modern search engines, that
emphasizes implementation and
experimentation. Information retrieval is the
foundation for modern search engines. This
textbook offers an introduction to the core topics
underlying modern search technologies,
including algorithms, data structures, indexing,
retrieval, and evaluation. The emphasis is on
implementation and experimentation; each
chapter includes exercises and suggestions for
student projects. Wumpus—a multiuser opensource information retrieval system developed
by one of the authors and available
online—provides model implementations and a
basis for student work. The modular structure of
the book allows instructors to use it in a variety
of graduate-level courses, including courses
taught from a database systems perspective,
traditional information retrieval courses with a
focus on IR theory, and courses covering the
basics of Web retrieval. In addition to its
classroom use, Information Retrieval will be a
valuable reference for professionals in computer
science, computer engineering, and software
engineering.
Chance and Choice - Kai Lai Chung 2004-10-29
' This book begins with a historical essay entitled
“Will the Sun Rise Again?” and ends with a
general address entitled “Mathematics and
Applications”. The articles cover an interesting
range of topics: combinatoric probabilities,
classical limit theorems, Markov chains and
processes, potential theory, Brownian motion,
Schrödinger–Feynman problems, etc. They
include many addresses presented at
international conferences and special seminars,

Annual Commencement - Stanford University
1983
Journal of the American Statistical
Association - 2002
Elementary Probability Theory - K. L. Chung
2006-07-14
This book provides an introduction to probability
theory and its applications. The emphasis is on
essential probabilistic reasoning, which is
illustrated with a large number of samples. The
fourth edition adds material related to
mathematical finance as well as expansions on
stable laws and martingales. From the reviews:
"Almost thirty years after its first edition, this
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as well as memorials to and reminiscences of
prominent contemporary mathematicians and
reviews of their works. Rare old photos of many
of them enliven the book. Contents:On Mutually
Favorable EventsOn Fluctuations in CoinTossingOn a Stochastic Approximation
MethodOn the Martin Boundary for Markov
ChainsA Cluster of Great FormulasProbabilistic
Methods in Markov ChainsMarkov Processes
with InfinitiesProbability Methods in Potential
TheoryPólya's Work in ProbabilityProbability and
DoobIn Memory of Lévy and Fréchetand other
papers Readership: Graduate students, teachers
and researchers in probability and statistics.
Keywords:Markov Chains;Probability;Stochastic
Process;Brown MotionKey Features:Selected
articles by a well-known author over 60
yearsIncludes many rare old photos of famous
mathematiciansContains many important results
in probability and statisticsReviews:“Chung's
writing is literate, elegant, wise, humane. He
takes the reader into his confidence, explaining
ideas, motivation, and circumstances. There are
frequent aperçus.”MAA Online Book Review “…
an article about Mathematics and Applications,
making the point that mathematics is primarily
an art and should not be defended mainly by
applications. The whole book is a testimonial for
this view, showing the fun of the author with
elegance, clarity and polished
work.”Mathematical Reviews '
Green, Brown, and Probability and Brownian
Motion on the Line - Kai Lai Chung 2002-05-06
This invaluable book consists of two parts. Part I
is the second edition of the author's widely
acclaimed publication Green, Brown, and
Probability, which first appeared in 1995. In this
exposition the author reveals, from a historical
perspective, the beautiful relations between the
Brownian motion process in probability theory
and two important aspects of the theory of
partial differential equations initiated from the
problems in electricity — Green's formula for
solving the boundary value problem of Laplace
equations and the Newton–Coulomb potential.
Part II of the book comprises lecture notes based
on a short course on “Brownian Motion on the
Line” which the author has given to graduate
students at Stanford University. It emphasizes
the methodology of Brownian motion in the
relatively simple case of one-dimensional space.
solutions-to-exercises-in-kai-lai-chung

Numerous exercises are included.
Introduction to Random Time and Quantum
Randomness - Kai Lai Chung 2003
This book is made up of two essays on the role of
time in probability and quantum physics. In the
first one, K L Chung explains why, in his view,
probability theory starts where random time
appears. This idea is illustrated in various
probability schemes and the deep impact of
those random times on the theory of the
stochastic process is shown. In the second essay
J-C Zambrini shows why quantum physics is not
a regular probabilistic theory, but also why
stochastic analysis provides new tools for
analyzing further the meaning of Feynman's
path integral approach and a number of
foundational issues of quantum physics far
beyond what is generally considered. The role of
the time parameter, in this theory, is critically
re-examined and a fresh way to approach the
long-standing problem of the quantum time
observable is suggested.
Markov Processes, Brownian Motion, and Time
Symmetry - Kai Lai Chung 2006-01-20
From the reviews of the First Edition: "This
excellent book is based on several sets of lecture
notes written over a decade and has its origin in
a one-semester course given by the author at the
ETH, Zürich, in the spring of 1970. The author's
aim was to present some of the best features of
Markov processes and, in particular, of
Brownian motion with a minimum of
prerequisites and technicalities. The reader who
becomes acquainted with the volume cannot but
agree with the reviewer that the author was very
successful in accomplishing this goal...The
volume is very useful for people who wish to
learn Markov processes but it seems to the
reviewer that it is also of great interest to
specialists in this area who could derive much
stimulus from it. One can be convinced that it
will receive wide circulation." (Mathematical
Reviews) This new edition contains 9 new
chapters which include new exercises,
references, and multiple corrections throughout
the original text.
A Course in Probability Theory - Kai Lai
Chung 2014-06-28
This book contains about 500 exercises
consisting mostly of special cases and examples,
second thoughts and alternative arguments,
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natural extensions, and some novel departures.
With a few obvious exceptions they are neither
profound nor trivial, and hints and comments are
appended to many of them. If they tend to be
somewhat inbred, at least they are relevant to
the text and should help in its digestion. As a
bold venture I have marked a few of them with a
* to indicate a "must", although no rigid
standard of selection has been used. Some of
these are needed in the book, but in any case the
reader's study of the text will be more complete
after he has tried at least those problems.
Elementary Probability Theory - Kai Lai
Chung 2012-11-12
This book provides an introduction to probability
theory and its applications. The emphasis is on
essential probabilistic reasoning, which is
illustrated with a large number of samples. The
fourth edition adds material related to
mathematical finance as well as expansions on
stable laws and martingales. From the reviews:
"Almost thirty years after its first edition, this
charming book continues to be an excellent text
for teaching and for self study." -- STATISTICAL
PAPERS
Introduction to Stochastic Integration - K.L.
Chung 2013-11-09
A highly readable introduction to stochastic
integration and stochastic differential equations,
this book combines developments of the basic
theory with applications. It is written in a style
suitable for the text of a graduate course in
stochastic calculus, following a course in
probability. Using the modern approach, the
stochastic integral is defined for predictable
integrands and local martingales; then It’s
change of variable formula is developed for
continuous martingales. Applications include a
characterization of Brownian motion, Hermite
polynomials of martingales, the Feynman–Kac
functional and the Schrödinger equation. For
Brownian motion, the topics of local time,
reflected Brownian motion, and time change are
discussed. New to the second edition are a
discussion of the Cameron–Martin–Girsanov
transformation and a final chapter which
provides an introduction to stochastic
differential equations, as well as many exercises
for classroom use. This book will be a valuable
resource to all mathematicians, statisticians,
economists, and engineers employing the
solutions-to-exercises-in-kai-lai-chung

modern tools of stochastic analysis. The text also
proves that stochastic integration has made an
important impact on mathematical progress over
the last decades and that stochastic calculus has
become one of the most powerful tools in
modern probability theory. —Journal of the
American Statistical Association An attractive
text...written in [a] lean and precise
style...eminently readable. Especially pleasant
are the care and attention devoted to details... A
very fine book. —Mathematical Reviews
Lectures from Markov Processes to
Brownian Motion - Kai Lai Chung 1982
This book evolved from several stacks of lecture
notes written over a decade and given in classes
at slightly varying levels. In transforming the
over lapping material into a book, I aimed at
presenting some of the best features of the
subject with a minimum of prerequisities and
technicalities. (Needless to say, one man's
technicality is another's professionalism.) But a
text frozen in print does not allow for the
latitude of the classroom; and the tendency to
expand becomes harder to curb without the
constraints of time and audience. The result is
that this volume contains more topics and details
than I had intended, but I hope the forest is still
visible with the trees. The book begins at the
beginning with the Markov property, followed
quickly by the introduction of option al times and
martingales. These three topics in the discrete
parameter setting are fully discussed in my book
A Course In Probability Theory (second edition,
Academic Press, 1974). The latter will be
referred to throughout this book as the Course,
and may be considered as a general background;
its specific use is limited to the mate rial on
discrete parameter martingale theory cited in
{sect} 1. 4. Apart from this and some
dispensable references to Markov chains as
examples, the book is self-contained.
One Thousand Exercises in Probability Geoffrey Grimmett 2001-05-24
This guide provides a wide-ranging selection of
illuminating, informative and entertaining
problems, together with their solution. Topics
include modelling and many applications of
probability theory.
Continuous Martingales and Brownian
Motion - Daniel Revuz 2013-03-09
"This is a magnificent book! Its purpose is to
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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 theory,
presenting further developments as exercises."
–BULLETIN OF THE L.M.S.
Foundations of Modern Probability - Olav
Kallenberg 2002-01-08
The first edition of this single volume on the
theory of probability has become a highlypraised standard reference for many areas of
probability theory. Chapters from the first
edition have been revised and corrected, and
this edition contains four new chapters. New
material covered includes multivariate and ratio
ergodic theorems, shift coupling, Palm
distributions, Harris recurrence, invariant
measures, and strong and weak ergodicity.
Doeblin and Modern Probability - Wolfgang
Doeblin 1993
Wolfgang Doeblin, one of the greatest
probabilists of this century, died in action during
World War II at the age of twenty-five. He left
behind several seminal contributions which have
profoundly influenced the field and continue to
provide inspiration for current research. This
book is based on papers presented at the
conference, 'Fifty Years after Doeblin:
Developments in the Theory of Markov Chains,
Markov Processes, and Sums of Random
Variables', held at Blaubeuren, Germany, in
November 1991. Presented here for the first
time is an account of Doeblin's life and work,
revealing the circumstances of his tragic death
in 1940. Organized into sections according to
topic, the papers describe both Doeblin's
original contributions as well as current
developments. With contributions by top
probabilists from sixteen countries, this book
will interest both researchers in probability and
science historians.
Chance & Choice - Kai Lai Chung 2004
This book begins with a historical essay entitled
OC Will the Sun Rise Again?OCO and ends with
a general address entitled OC Mathematics and
ApplicationsOCO. The articles cover an
interesting range of topics: combinatoric
solutions-to-exercises-in-kai-lai-chung

probabilities, classical limit theorems, Markov
chains and processes, potential theory, Brownian
motion, SchrAdingerOCoFeynman problems, etc.
They include many addresses presented at
international conferences and special seminars,
as well as memorials to and reminiscences of
prominent contemporary mathematicians and
reviews of their works. Rare old photos of many
of them enliven the book. Contents: On Mutually
Favorable Events; On Fluctuations in CoinTossing; On a Stochastic Approximation Method;
On the Martin Boundary for Markov Chains; A
Cluster of Great Formulas; Probabilistic
Methods in Markov Chains; Markov Processes
with Infinities; Probability Methods in Potential
Theory; Plya''s Work in Probability; Probability
and Doob; In Memory of L(r)vy and Fr(r)chet;
and other papers. Readership: Graduate
students, teachers and researchers in probability
and statistics."
Notices of the American Mathematical Society American Mathematical Society 1976
New Technical Books - New York Public Library
1983
Stochasticity in Processes - Peter Schuster
2016-10-14
This book has developed over the past fifteen
years from a modern course on stochastic
chemical kinetics for graduate students in
physics, chemistry and biology. The first part
presents a systematic collection of the
mathematical background material needed to
understand probability, statistics, and stochastic
processes as a prerequisite for the increasingly
challenging practical applications in chemistry
and the life sciences examined in the second
part. Recent advances in the development of
new techniques and in the resolution of
conventional experiments at nano-scales have
been tremendous: today molecular spectroscopy
can provide insights into processes down to
scales at which current theories at the interface
of physics, chemistry and the life sciences
cannot be successful without a firm grasp of
randomness and its sources. Routinely measured
data is now sufficiently accurate to allow the
direct recording of fluctuations. As a result, the
sampling of data and the modeling of relevant
processes are doomed to produce artifacts in
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interpretation unless the observer has a solid
background in the mathematics of limited
reproducibility. The material covered is
presented in a modular approach, allowing more
advanced sections to be skipped if the reader is
primarily interested in applications. At the same
time, most derivations of analytical solutions for
the selected examples are provided in full length
to guide more advanced readers in their
attempts to derive solutions on their own. The
book employs uniform notation throughout, and
a glossary has been added to define the most
important notions discussed.
Disease Control Priorities, Third Edition
(Volume 5) - Dorairaj Prabhakaran 2017-11-17
Cardiovascular, respiratory, and related
conditions cause more than 40 percent of all
deaths globally, and their substantial burden is
rising, particularly in low- and middle-income
countries (LMICs). Their burden extends well
beyond health effects to include significant
economic and societal consequences. Most of
these conditions are related, share risk factors,
and have common control measures at the
clinical, population, and policy levels. Lives can
be extended and improved when these diseases
are prevented, detected, and managed. This
volume summarizes current knowledge and
presents evidence-based interventions that are
effective, cost-effective, and scalable in LMICs.
Counterexamples in Probability - Jordan M.
Stoyanov 2014-01-15
"While most mathematical examples illustrate
the truth of a statement, counterexamples
demonstrate a statement's falsity. Enjoyable
topics of study, counterexamples are valuable
tools for teaching and learning. The definitive
book on the subject in regards to probability,
this third edition features the author's revisions
and corrections plus a substantial new appendix.
2013 edition"-Probability and Stochastics - Erhan Çınlar
2011-02-21
This text is an introduction to the modern theory
and applications of probability and stochastics.
The style and coverage is geared towards the
theory of stochastic processes, but with some
attention to the applications. In many instances
the gist of the problem is introduced in practical,
everyday language and then is made precise in
mathematical form. The first four chapters are
solutions-to-exercises-in-kai-lai-chung

on probability theory: measure and integration,
probability spaces, conditional expectations, and
the classical limit theorems. There follows
chapters on martingales, Poisson random
measures, Levy Processes, Brownian motion,
and Markov Processes. Special attention is paid
to Poisson random measures and their roles in
regulating the excursions of Brownian motion
and the jumps of Levy and Markov processes.
Each chapter has a large number of varied
examples and exercises. The book is based on
the author’s lecture notes in courses offered
over the years at Princeton University. These
courses attracted graduate students from
engineering, economics, physics, computer
sciences, and mathematics. Erhan Cinlar has
received many awards for excellence in
teaching, including the President’s Award for
Distinguished Teaching at Princeton University.
His research interests include theories of
Markov processes, point processes, stochastic
calculus, and stochastic flows. The book is full of
insights and observations that only a lifetime
researcher in probability can have, all told in a
lucid yet precise style.
Mathematical Reviews - 2004
Scientific and Technical Books in Print 1972
Choice - 1979
Two-Dimensional Random Walk - Serguei Popov
2021-03-18
A visual, intuitive introduction in the form of a
tour with side-quests, using direct probabilistic
insight rather than technical tools.
Elementary Analysis - Kenneth A. Ross
2014-01-15
Lectures from Markov Processes to Brownian
Motion - Kai Lai Chung 2013-11-11
This book evolved from several stacks of lecture
notes written over a decade and given in classes
at slightly varying levels. In transforming the
over lapping material into a book, I aimed at
presenting some of the best features of the
subject with a minimum of prerequisities and
technicalities. (Needless to say, one man's
technicality is another's professionalism. ) But a
text frozen in print does not allow for the
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latitude of the classroom; and the tendency to
expand becomes harder to curb without the
constraints of time and audience. The result is
that this volume contains more topics and details
than I had intended, but I hope the forest is still
visible with the trees. The book begins at the
beginning with the Markov property, followed
quickly by the introduction of option al times and
martingales. These three topics in the discrete
parameter setting are fully discussed in my book
A Course In Probability Theory (second edition,
Academic Press, 1974). The latter will be
referred to throughout this book as the Course,
and may be considered as a general background;
its specific use is limited to the mate rial on
discrete parameter martingale theory cited in §
1. 4. Apart from this and some dispensable
references to Markov chains as examples, the
book is self-contained.
Library Journal - 1967-10

contained. The book is written for students, not
for researchers, and has evolved through several
years of class testing. Exercises play a vital rôle.
Interesting and challenging problems, some with
hints, consolidate what has already been learnt,
and provide motivation to discover more of the
subject than can be covered in a single
introduction.
Seminar on Stochastic Processes, 1992 - Cinlar
1993-06
The 1992 Seminar on Stochastic Processes was
held at the Univer sity of Washington from
March 26 to March 28, 1992. This was the
twelfth in a series of annual meetings which
provide researchers with the opportunity to
discuss current work on stochastic processes in
an informal and enjoyable atmosphere. Previous
seminars were held at Northwestern University,
Princeton University, University of Florida,
University of Virginia, University of California,
San Diego, University of British Columbia and
University of California, Los An geles. Following
the successful format of previous years, there
were five invited lectures, delivered by R. Adler,
R. Banuelos, J. Pitman, S. J. Taylor and R.
Williams, with the remainder of the time being
devoted to informal communications and
workshops on current work and problems. The
enthusiasm and interest of the participants cre
ated a lively and stimulating atmosphere for the
seminar. A sample of the research discussed
there is contained in this volume. The 1992
Seminar was made possible through the support
of the National Science Foundation, the National
Security Agency, the Institute of Mathematical
Statistics and the University of Washing ton. We
extend our thanks to them and to the publisher
Birkhauser Boston for their support and
encouragement. Richard F. Bass Krzysztof
Burdzy Seattle, 1992 SUPERPROCESS LOCAL
AND INTERSECTION LOCAL TIMES AND
THEIR CORRESPONDING PARTICLE PICTURES
Robert J.

Probability with Martingales - David Williams
1991-02-14
Probability theory is nowadays applied in a huge
variety of fields including physics, engineering,
biology, economics and the social sciences. This
book is a modern, lively and rigorous account
which has Doob's theory of martingales in
discrete time as its main theme. It proves
important results such as Kolmogorov's Strong
Law of Large Numbers and the Three-Series
Theorem by martingale techniques, and the
Central Limit Theorem via the use of
characteristic functions. A distinguishing feature
is its determination to keep the probability
flowing at a nice tempo. It achieves this by being
selective rather than encyclopaedic, presenting
only what is essential to understand the
fundamentals; and it assumes certain key results
from measure theory in the main text. These
measure-theoretic results are proved in full in
appendices, so that the book is completely self-
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