
This r e v i e w e r has s o m e r e s e r v a t i o n s about a t t empt ing to i n t r o d u c e 
s tuden ts to p r o g r a m m i n g and to n u m e r i c a l a n a l y s i s in the s a m e c o u r s e . 
He b e l i e v e s tha t i t i s b e t t e r to defe r the in t roduc t ion of c o m p u t e r s unt i l 
the s tuden t s have m a s t e r e d s o m e of the b a s i c i d e a s of n u m e r i c a l ana ly ­
s i s . However , this book could be m o s t useful for those i n s t r u c t o r s who 
think o t h e r w i s e , and would l ike to t e a c h both sub j ec t s m o r e o r l e s s 
s i m u l t a n e o u s l y . 

K. W. Smi l l i e , U n i v e r s i t y of A l b e r t a 

T h é o r i e de s P r o b a b i l i t i e s et Quelques App l i ca t ions , by 
P . L . . Hennequin and A. T o r t r a t . M a s s o n et Cie . , P a r i s , 1965. 458 
p a g e s . P r i c e : 88 F . 

This book b r e a k s down into two p a r t s . The f i r s t begins with a 
thorough and e legan t p r e s e n t a t i o n of the b a s i c m a t h e m a t i c a l tools of 
p robab i l i t y theory , name ly , m e a s u r e and i n t e g r a t i o n theo ry , the concept 
of c o m p a c t pav ings of s e t s , the R i e m a n n - S t i e l t j e s i n t e g r a l and the 
Radon-Nikodym t h e o r e m . This is followed by a ca re fu l expos i t ion of 
c h a r a c t e r i s t i c funct ions including the app l ica t ion to the study of inf ini te ly 
d iv i s ib le l a w s . T h e r e i s a chap te r on condi t iona l p r o b a b i l i t i e s including 
J i r i n a ' s r e s u l t on the e x i s t e n c e of r e g u l a r condi t iona l p r o b a b i l i t i e s 
(unfor tunate ly s ta ted only for c r -a lgebras of countab le type) . F i n a l l y 
t h e r e i s a chap te r on l im i t t h e o r e m s for s e q u e n c e s of r a n d o m v a r i a b l e s 
including an expos i t ion of the P r o h o r o v c o n v e r g e n c e t h e o r e m which does 
not appea r in any of the o lde r t ex t s on p r o b a b i l i t y . 

The second p a r t i s devoted to a s tudy of a few m o r e spec i a l i zed 
t o p i c s . This beg ins with a s h o r t d i s c u s s i o n of e s t ima t i on , d e c i s i o n 
t h e o r y and hypo thes i s t es t ing in s t a t i s t i c s followed by a d i s c u s s i o n of 
K o l m o g o r o v - S m i r n o v s t a t i s t i c s and the d e t e r m i n a t i o n of t h e i r a s y m p t o t i c 
d i s t r i b u t i o n s by the method of Doob. The book c l o s e s with one of the 
b e s t d i s c u s s i o n s of M a r k o v cha ins to be found in the l i t e r a t u r e inc luding 
an i n t roduc t i on to the po ten t i a l t heo ry of M a r k o v c h a i n s . 

The book is wel l r e f e r e n c e d and conta ins a m o d e s t supply of 
e x e r c i s e s . It would m a k e a good text for a c o u r s e in p r o b a b i l i t y t h e o r y 
for the m a t h e m a t i c a l l y m a t u r e s tuden t . 

• Donald Dawson, McGi l l U n i v e r s i t y 

E l e m e n t s of F i n i t e P r o b a b i l i t y , by J. L . Hodges , J r . and 
E . L . L e h m a n n . Holden-Day , I n c . , San F r a n c i s c o , London, A m s t e r d a m , 
1965. v i + 227 p a g e s . 

This book i s P a r t I of the e a r l i e r book B a s i c Concepts of P r o b a b i l i t y 
and S t a t i s t i c s , w r i t t e n by the s a m e two a u t h o r s and i s supp lemen ted by 
two new sec t ions on the law of l a r g e n u m b e r s and s e q u e n t i a l s topping a t 
the end of Chapte r 6. It i s an i dea l tex t for a one q u a r t e r or one s e m e s t e r 
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c o u r s e in p robab i l i t y at the p r e - c a l c u l u s leve l . Consequent ly , i t s 
a t t en t ion is r e s t r i c t e d to f inite p robab i l i t y m o d e l s , i . e . , to m o d e l s r e ­
p r e s e n t i n g e x p e r i m e n t s with a f ini te n u m b e r of o u t c o m e s . To fac i l i t a t e 
n u m e r i c a l i l l u s t r a t i o n s , a d i s c u s s i o n (without proof) of the n o r m a l and 
P o i s s o n app rox ima t ions i s inc luded . The book conta ins over 400 p r o b ­
l e m s , s o m e of which p rov ide s imp le e x e r c i s e s while o t h e r s extend the 
i dea s and r e s u l t s of the text ,and i n s t r u c t o r s m a y obtain answer books 
by wr i t ing to the p u b l i s h e r . 

Anyone facing the p r o b l e m of having to t each an e l e m e n t a r y c o u r s e 
in p robab i l i t y at the p r e - c a l c u l u s leve l should defini tely c o n s i d e r th is 
book as a p o s s i b l e text , for i t is a well wr i t t en , r i g o r o u s t r e a t m e n t of 
p robab i l i t y r e s t r i c t e d to finite m o d e l s . 

Miklos Csorgô , McGil l Un ive r s i t y 

Mul t i d imens iona l G a u s s i a n D i s t r i bu t i ons , by K . S . M i l l e r . John 
Wiley and Sons, 1965. vii + 129 p a g e s . J$9 .50 . 

This i s a book on the p r o p e r t i e s of the m u l t i v a r i a t e n o r m a l d i s ­
t r ibu t ions and some of i ts v a r i o u s a s p e c t s . In the p r e f a c e the au thor 
s t a t e s tha t : "Our object ive has been to p r e s e n t the b a s i c fac t s concern ing 
m u l t i d i m e n s i o n a l G a u s s i a n d i s t r i bu t ions in a conc i se , c r i s p , and we hope 
e legan t f o r m . " 

The author has done j u s t that , and has done it in exac t ly the "con­
c i s e , c r i s p " s p i r i t . Hence , this bookcanno t in any s e n s e be r e c o m m e n d e d 
as a text, but only as a r e f e r e n c e . To s t a t i s t i c i a n s , it wil l be s o m e ­
what d isappoint ing , s ince no a t tent ion is given to sampl ing d i s t r i bu t ion 
t h e o r y f r o m the m u l t i v a r i a t e n o r m a l . T h e s e a r e the nega t ive a s p e c t s 
of the book. 

On the pos i t i ve s ide , however , one should note the fol lowing: 
(i) The c l e a r definit ion of Rayle igh Di s t r ibu t ions and the i r use to 

find the d i s t r i bu t ion of v a r i o u s functions of X , where X is an (n X 1) 
n n 

co lumn vec to r having the n - v a r i a t e n o r m a l d i s t r ibu t ion , 
(ii) The a t tent ion given to n o n - c e n t r a l u n i v a r i a t e - d i s t r i b u t i o n s . 

(iii) The use of m a t r i c e s and v e c t o r s including a wel l w r i t t e n i n t r o ­
duc to ry chap te r on needed m a t r i x t h e o r e m s , quad ra t i c f o r m s , e t c . 

(iv) A chap te r giving appl ica t ions to G a u s s i a n no i se p r o b l e m s . 

I rwin Gut tman, Un ive r s i t y of Wiscons in 

E l e m e n t s of the Theory of P r o b a b i l i t y , by E m i l e B o r e l . T r a n s l a t e d 
by John E . F r e u n d . P r e n t i c e - H a l l , I n c . , Englewood Cliffs, N . J . 1965. 
xiv + 178 p a g e s . 

In 1909 the author publ ished a book, under the s a m e t i t le as this 
one, which i s no longer in p r i n t . This new edi t ion was o r ig ina l ly pub-
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