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Message to Prospective Students:

When you learn measure theoretic probability, calculus and linear algebra are needed. Moreover,
it is better to master the measure theory. Before entering graduate school, you have to learn the
measure theoretic probability (o-algebra, independence, law of large numbers, central limit theorem,
conditional expectation). The following is a standard textbook of measure theoretic probability.

[1] Williams, “Probability with martingales”, Cambridge Mathematical Textbooks, 1991.



