
occur in t h e o r e m s or l e m m a s . Vec to r m e t h o d s a r e used wheneve r 
a pp l i c a b l e . Unfor tunate ly s o m e nota t ion and t e r m i n o l o g y is in t roduced 
without suff icient exp lana t ion . F o r examp le D( = d / d t ) i s used on 
page 42 without f o r m a l definit ion, and T h e o r e m 1 .6 .2 r e f e r s to a m a t r i x 

of " s i m p l e S t r u c t u r e " without defining " s i m p l e " . The symbo l 0(z ) i s 
used without exp lana t ion . F u r t h e r , the proof of P i c a r d s T h e o r e m for 
d x / d t = f(x, t) i s i n c o m p l e t e in tha t i t fa i l s to show that the sequence of 
a p p r o x i m a t i o n s l ies wi thin the r eg ion of b o u n d e d n e s s and d i f fe ren t iab i l i ty 

1/2 
for f(x, t) . P r o b l e m 1, page 25, i m p l i e s that d y / d x = y , y(0) = 0 

2 
has two so lu t ions (y = x /4 and y = 0) when in fact i t has an infinity of 

2 
solut ions (y = 0, 0 <_ x <_ a ; y = (x-a) /4 x >_ a) . 

This book, n e v e r t h e l e s s , i s we l l - conce ived , v e r y r e a d a b l e , and 
has an under ly ing cont inui ty which m a k e i t an exce l l en t text in applied 
m a t h e m a t i c s . 

P . J. Ponzo , U n i v e r s i t y of Wate r loo 

P r o b a b i l i t y Theory , by Klaus K r i c k e b e r g . A d d i s o n - W e s l e y 
Pub l i sh ing C o . , Read ing , M a s s . , 1965. x + 230 p a g e s . $ 8 . 9 5 . 

Excep t for a few c o r r e c t i o n s and mod i f i ca t ions , th is i s e s s e n t i a l l y 
unchanged f r o m the o r i g i n a l G e r m a n edi t ion (Teubner 1963). The book i s 
a m a t h e m a t i c a l l y r i g o r o u s account of the " c e n t r a l , and p a r t l y a l r e a d y 
' c l a s s i c ' , a r e a of the t heo ry on which f u r t h e r d e v e l o p m e n t s a r e b a s e d " . 
No p r i o r knowledge of m e a s u r e t h e o r y i s a s s u m e d ; the r e q u i r e d concep t s 
a r e in t roduced in su i tab le p r o b a b i l i s t i c d r e s s . The f i r s t chap te r c o v e r s 
the fundamenta l not ions of even t s , p robab i l i t y , and r a n d o m v a r i a b l e s . 
The next t h r e e d e a l with expec ta t ions and d i s t r i b u t i o n s , s e q u e n c e s of 
independent r a n d o m v a r i a b l e s , condi t iona l e x p e c t a t i o n s . The f inal 
chap te r g ives a deta i led account of B r o w n i a n mot ion and the P o i s s o n 
p r o c e s s . B e s i d e s the i r i m p o r t a n c e in app l i ca t ions , t h e s e p r o c e s s e s 
a l so s e r v e to i l l u s t r a t e m a n y typ ica l f e a t u r e s of the t h e o r y of p r o c e s s e s 
with cont inuous t i m e p a r a m e t e r s . A useful Appendix g ives a br ie f 
s u r v e y of deve lopmen t s in the foundat ions of p robab i l i t y t heo ry , and 
c e r t a i n top ics not t r e a t e d in the book. A m i n o r i r r i t a t i o n i s the o m i s s i o n 
of p u b l i s h e r s ' n a m e s in r e f e r r i n g to books or m o n o g r a p h s . 

Anyone planning a sen io r or g r a d u a t e l eve l c o u r s e should s e r i o u s l y 
c o n s i d e r adopting th is book as a t ex t . 

H. Kaufman, McGi l l U n i v e r s i t y 
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