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The most important chapter in this book is Chapter E: Ezercises. | have left the interesting things for you to do. You
can start now on the 'EG" exercises, but see "More about exercises' later in this Preface.The book, which is
essentially the set of lecture notes for a third-year undergraduate course at Cambridge, is as lively an introduction as
I can manage to the rigorous theory of probability. Since much of the book is devoted to martingales, it is bound to
become very lively: look at those Exercises on Chapter 10! But, of course, there is that initial plod through the
measure-theoretic foundations. It must be said however that measure theory, that most arid of subjects when done
for its own sake, becomes amazingly more alive when used in probability, not only because it is then applied, but
also because it is immensely enriched.
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