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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:

Lester Gibbons:

Book is actually written, printed, or outlined for everything. You can understand everything you want by a
guide. Book has a different type. As we know that book is important thing to bring us around the world. Next
to that you can your reading expertise was fluently. A book Green, Brown, & Probability and Brownian
Motion on the Line will make you to be smarter. You can feel much more confidence if you can know about
every little thing. But some of you think that open or reading the book make you bored. It's not make you
fun. Why they may be thought like that? Have you looking for best book or ideal book with you?

Scott Manuel:

Nowadays reading books are more than want or need but also work as a life style. This reading behavior give
you lot of advantages. The huge benefits you got of course the knowledge the rest of the information inside
the book that will improve your knowledge and information. The information you get based on what kind of
e-book you read, if you want drive more knowledge just go with schooling books but if you want truly feel
happy read one using theme for entertaining such as comic or novel. Typically the Green, Brown, &
Probability and Brownian Motion on the Line is kind of book which is giving the reader unstable experience.

Donna Valdez:

Reading a e-book tends to be new life style in this era globalization. With looking at you can get a lot of
information that can give you benefit in your life. Together with book everyone in this world can easily share
their idea. Textbooks can also inspire a lot of people. A lot of author can inspire their own reader with their
story or even their experience. Not only the storyplot that share in the textbooks. But also they write about
the data about something that you need example. How to get the good score toefl, or how to teach your
children, there are many kinds of book that exist now. The authors on earth always try to improve their talent
in writing, they also doing some research before they write with their book. One of them is this Green,
Brown, & Probability and Brownian Motion on the Line.



David Cormier:

This Green, Brown, & Probability and Brownian Motion on the Line is great guide for you because the
content and that is full of information for you who all always deal with world and get to make decision every
minute. This particular book reveal it details accurately using great manage word or we can state no rambling
sentences inside. So if you are read that hurriedly you can have whole info in it. Doesn't mean it only offers
you straight forward sentences but tough core information with lovely delivering sentences. Having Green,
Brown, & Probability and Brownian Motion on the Line in your hand like finding the world in your arm,
information in it is not ridiculous 1. We can say that no book that offer you world inside ten or fifteen second
right but this book already do that. So , this really is good reading book. Hello Mr. and Mrs. busy do you still
doubt that will?
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