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Thisvolume by two international leaders in the field proposes a systematic
exposition of convergence in law for stochastic processes from the point of view
of semimartingal e theory. It emphasizes results that are useful for mathematical
theory and mathematical statistics. Coverage developsin detail useful parts of the
general theory of stochastic processes, such as martingale problems and absolute
continuity or contiguity results.
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Editorial Review
Review

From the reviews of the second edition:

"Thisisthe second edition of awell-known book. Fifteen years ago, the first edition ... proved essential for
al people interested in functional convergence of stochastic processes. ... Some new materials have been
included in the present edition. ... There is also an up-to-date account on predictable uniform tightness
because there has been significant progressin thisfield since the first edition. No doubt that this book will
continue being a necessary companion for stochasticians." (Dominique Lépingle, Mathematical Reviews,
2003j)

"Thisisthe second edition of the fundamental monograph ... . This new edition has grown by about 50
pages ... . These extensions make the book even more valuable and comprehensive for people working in
mathematical finance, numerics of stochastic processes and, of course, statistics of stochastic processes."
(Markus Reif3, Zentralblatt MATH, Vol. 1018, 2003)

"The 1987 version of the book was alandmark in probability theory. The same can be said about the second
edition. | can recommend this book to every reader who is sufficiently experienced and willing to spend
some effort ... . Also, | think the book is very useful as areference. ... To conclude, this book is still the
reference in this domain and as such | can definitely recommend it to both pure and applied probabilists who
are interested in thistopic.” (A.P. Zwart, Nieuw Archief voor Wiskunde, Val. 7 (2), 2006)

From the Back Cover

Initialy the theory of convergencein law of stochastic processes was developed quite independently from
the theory of martingales, semimartingal es and stochastic integrals. Apart from a few exceptions essentialy
concerning diffusion processes, it is only recently that the relation between the two theories has been
thoroughly studied. The authors of this Grundlehren volume, two of the international leadersin thefield,
propose a systematic exposition of convergence in law for stochastic processes, from the point of view of
semimartingal e theory, with emphasis on results that are useful for mathematical theory and mathematical
statistics. Thisleads them to develop in detail some particularly useful parts of the general theory of
stochastic processes, such as martingal e problems, and absolute continuity or contiguity results. The book
contains an introduction to the theory of martingales and semimartingal es, random measures stochastic
integrales, Skorokhod topology, etc., as well as alarge number of results which have never appeared in book
form, and some entirely new results. It should be useful to the professional probabilist or mathematical
statistician, and of interest also to graduate students.

Users Review
From reader reviews:
James Conner:

Why don't make it to be your habit? Right now, try to prepare your time to do the important action, like



looking for your favorite e-book and reading a publication. Beside you can solve your problem; you can add
your knowledge by the reserve entitled Limit Theorems for Stochastic Processes. Try to stumble through
book Limit Theorems for Stochastic Processes as your friend. It means that it can to become your friend
when you truly feel alone and beside that course make you smarter than ever before. Yeah, it isvery fortuned
in your case. The book makes you more confidence because you can know every little thing by the book. So,
we need to make new experience and also knowledge with this book.

Douglas Wyss:

Have you spare time for just a day? What do you do when you have more or little spare time? Y eah, you can
choose the suitable activity intended for spend your time. Any person spent their particular spare time to take
ago walking, shopping, or went to typically the Mall. How about open as well as read a book entitled Limit
Theorems for Stochastic Processes? Maybe it is to become best activity for you. Y ou recognize beside you
can spend your time with your favorite's book, you can wiser than before. Do you agree with it is opinion or
you have different opinion?

Susannah Williams;

Here thing why thiskind of Limit Theorems for Stochastic Processes are different and dependable to be
yours. First of all reading through a book is good nonetheless it depends in the content from it which isthe
content is as delicious as food or not. Limit Theorems for Stochastic Processes giving you information
deeper including different ways, you can find any e-book out there but there is no e-book that similar with
Limit Theorems for Stochastic Processes. It gives you thrill reading through journey, its open up your own
eyes about the thing in which happened in the world which is maybe can be happened around you. It is
possible to bring everywhere like in park, café, or even in your means home by train. If you are having
difficultiesin bringing the published book maybe the form of Limit Theorems for Stochastic Processesin e-
book can be your option.

Mark Johnson:

A lot of guide has printed but it differs from the others. Y ou can get it by net on social media. You can
choose the very best book for you, science, amusing, novel, or whatever by simply searching fromiit. Itis
named of book Limit Theorems for Stochastic Processes. Y ou can add your knowledge by it. Without
leaving the printed book, it might add your knowledge and make you happier to read. It is most critical that,
you must aware about book. It can bring you from one destination for a other place.
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