
Mathematical theory of probabili ty and s ta t i s t ics , by Richard 
von Mises , edited and complemented by H. Gei r inger . Academic P r e s s , 
New York, 1964. vii + 694 pages . $22.00. 

This book is based on the Harvard and Zurich lec tures as well as 
the previously published work and notebooks of von Mises . The editor 
has done an excellent job of organizing the m a t e r i a l into a unified whole, 
and has attempted to clarify arguments that were unclear in the ea r l i e r 
published work of von Mise s . 

The f i r s t two chapters a re concerned with the von Mises frequency 
theory of objective probabili ty which we now briefly desc r ibe . Consider 
a sequence of Bernoulli t r i a l s . Then the related "col lect ive" of von Mises 
is the set of sequences which have the proper ty that for all subsequences 
of a cer ta in type the frequency ra t ios exist . Probabi l i t ies a re then 
defined on the c lass of sets having content in the sense of Jordan assuming 
that probabil i t ies a re defined for finite sequences . Hence the c lass of 
sets for which probabil i t ies a re defined is smal ler than in the usual 
Kolmogorov m e a s u r e theoret ic approach. According to the author the 
Kolmogorov class of sets contains sets with no conceivable relat ions to 
observat ions . 

Chapters 3, 4, 5, and 6 deal with distr ibution theory, sums of 
random var iables and asymptotic d is t r ibut ions . 

Chapters 7 to 11 cover var ious questions in s ta t i s t ics ; in 
par t icu lar the Bayesian approach to inference and an original d iscuss ion 
of the Neyman-Pearson theory. Finally the book ends with an introduction 
to the theory of s ta t is t ica l functions. 

Although this book will be of p r i m a r y in te res t to those concerned 
with the foundations and history of the subject, it is worthwhile reading 
for any student of probabili ty or s t a t i s t i c s . 

D. A. Dawson, McGill Universi ty 

A graduate course in probabili ty, by Howard G. Tucker . 
Academic P r e s s , New York and London, 1967. xiii + 273 pages . $14.00. 

As the title suggests , this book is tailored for a basic course in 
probabili ty theory and as such it is one of the best present ly avai lable . 
The eight chapters cover probabili ty spaces, probability dis t r ibut ions, 
stochastic independence, basic limiting operat ions, strong limit theorems 
for independent random var iab les , the cent ra l l imit theorem, conditional 
expectation and mar t inga les , and an introduction to s tochast ic p r o c e s s e s 
and especially Brownian motion. A good basic course in r ea l var iab les 
and m e a s u r e theory is an essent ia l p re requ i s i t e for this book. With the 
possible exception of the last chapter all the ma te r i a l is so basic that 
every f i r s t course should contain it . The presenta t ion of the proofs of 
the main theorems is given in grea t detail and with effective use of 
p repara to ry l e m m a s . The text m a t e r i a l is supplemented with a modest 
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