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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. Numerous
exercises are included.
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Editorial Review

Review
...excellent reading for anyone interested in the interplay between analysis and probability theory... --
Journal of the American Statistical Association, 2003

Users Review

From reader reviews:

Alice Lawson:

This Green, Brown, & Probability and Brownian Motion on the Line book is absolutely not ordinary book,
you have it then the world is in your hands. The benefit you get by reading this book is information inside
this e-book incredible fresh, you will get details which is getting deeper you read a lot of information you
will get. This particular Green, Brown, & Probability and Brownian Motion on the Line without we know
teach the one who reading through it become critical in thinking and analyzing. Don't be worry Green,
Brown, & Probability and Brownian Motion on the Line can bring any time you are and not make your
handbag space or bookshelves' turn out to be full because you can have it inside your lovely laptop even
phone. This Green, Brown, & Probability and Brownian Motion on the Line having good arrangement in
word as well as layout, so you will not truly feel uninterested in reading.

Bernice Bland:

This Green, Brown, & Probability and Brownian Motion on the Line are generally reliable for you who want
to be described as a successful person, why. The reason of this Green, Brown, & Probability and Brownian
Motion on the Line can be among the great books you must have is actually giving you more than just simple
looking at food but feed you with information that perhaps will shock your previous knowledge. This book
will be handy, you can bring it just about everywhere and whenever your conditions throughout the e-book
and printed people. Beside that this Green, Brown, & Probability and Brownian Motion on the Line giving
you an enormous of experience like rich vocabulary, giving you test of critical thinking that could it useful in
your day action. So , let's have it and luxuriate in reading.

Jennifer Randolph:

The book Green, Brown, & Probability and Brownian Motion on the Line has a lot details on it. So when you
read this book you can get a lot of help. The book was written by the very famous author. The author makes
some research before write this book. This particular book very easy to read you can find the point easily
after scanning this book.



Amy Quist:

In this era globalization it is important to someone to find information. The information will make you to
definitely understand the condition of the world. The healthiness of the world makes the information better to
share. You can find a lot of personal references to get information example: internet, newspaper, book, and
soon. You can observe that now, a lot of publisher this print many kinds of book. The actual book that
recommended to your account is Green, Brown, & Probability and Brownian Motion on the Line this e-book
consist a lot of the information with the condition of this world now. This particular book was represented
how does the world has grown up. The dialect styles that writer use for explain it is easy to understand.
Typically the writer made some exploration when he makes this book. This is why this book suited all of
you.
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