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This solutions manual is a companion volume to the classic textbook Recursive
Methods in Economic Dynamics by Nancy L. Stokey and Robert E. Lucas. Efficient
and lucid in approach, this manual will greatly enhance the value of Recursive
Methods as a text for self-study.This solutions manual is geared toward instructors
for use as a companion volume to the book, A Modern Theory of Integration (AMS
Graduate Studies in Mathematics series, Volume 32).Measure, Integral and
Probability is a gentle introduction that makes measure and integration theory
accessible to the average third-year undergraduate student. The ideas are developed
at an easy pace in a form that is suitable for self-study, with an emphasis on clear
explanations and concrete examples rather than abstract theory. For this second
edition, the text has been thoroughly revised and expanded. New features include: · a
substantial new chapter, featuring a constructive proof of the Radon-Nikodym
theorem, an analysis of the structure of Lebesgue-Stieltjes measures, the HahnJordan decomposition, and a brief introduction to martingales · key aspects of
financial modelling, including the Black-Scholes formula, discussed briefly from a
measure-theoretical perspective to help the reader understand the underlying
mathematical framework. In addition, further exercises and examples are provided to
encourage the reader to become directly involved with the material.A thorough
grounding in Markov chains and martingales is essential in dealing with many
problems in applied probability, and is a gateway to the more complex situations
encountered in the study of stochastic processes. Exercises are a fundamental and
valuable training tool that deepen students' understanding of theoretical principles
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and prepare them to tackle real problems. In addition to a quick but thorough
exposition of the theory, Martingales and Markov Chains: Solved Exercises and
Elements of Theory presents, more than 100 exercises related to martingales and
Markov chains with a countable state space, each with a full and detailed solution.
The authors begin with a review of the basic notions of conditional expectations and
stochastic processes, then set the stage for each set of exercises by recalling the
relevant elements of the theory. The exercises range in difficulty from the
elementary, requiring use of the basic theory, to the more advanced, which challenge
the reader's initiative. Each section also contains a set of problems that open the
door to specific applications. Designed for senior undergraduate- and graduate level
students, this text goes well beyond merely offering hints for solving the exercises,
but it is much more than just a solutions manual. Within its solutions, it provides
frequent references to the relevant theory, proposes alternative ways of approaching
the problem, and discusses and compares the arguments involved."the text is user
friendly to the topics it considers and should be very accessibleInstructors and
students of statistical measure theoretic courses will appreciate the numerous
informative exercises; helpful hints or solution outlines are given with many of the
problems. All in all, the text should make a useful reference for professionals and
students."—The Journal of the American Statistical AssociationBrief monograph by a
distinguished mathematician offers a single-volume compilation of propositions
employed in proofs of Cauchy's theorem. Includes applications to the calculus of
residues. 1914 edition.The book offers a good introduction to topology through
solved exercises. It is mainly intended for undergraduate students. Most exercises
are given with detailed solutions. In the second edition, some significant changes
have been made, other than the additional exercises. There are also additional proofs
(as exercises) of many results in the old section "What You Need To Know", which
has been improved and renamed in the new edition as "Essential Background".
Indeed, it has been considerably beefed up as it now includes more remarks and
results for readers' convenience. The interesting sections "True or False" and
"Tests" have remained as they were, apart from a very few changes.This is an
exercises book at the beginning graduate level, whose aim is to illustrate some of the
connections between functional analysis and the theory of functions of one variable.
A key role is played by the notions of positive definite kernel and of reproducing
kernel Hilbert space. A number of facts from functional analysis and topological
vector spaces are surveyed. Then, various Hilbert spaces of analytic functions are
studied.Besonderen Wert legt Rudin darauf, dem Leser die Zusammenhänge
unterschiedlicher Bereiche der Analysis zu vermitteln und so die Grundlage für ein
umfassenderes Verständnis zu schaffen. Das Werk zeichnet sich durch seine
wissenschaftliche Prägnanz und Genauigkeit aus und hat damit die Entwicklung der
modernen Analysis in nachhaltiger Art und Weise beeinflusst. Der "Baby-Rudin"
gehört weltweit zu den beliebtesten Lehrbüchern der Analysis und ist in 13 Sprachen
übersetzt. 1993 wurde es mit dem renommierten Steele Prize for Mathematical
Exposition der American Mathematical Society ausgezeichnet. Übersetzt von Uwe
Krieg.This book gives a straightforward introduction to the field as it is nowadays
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required in many branches of analysis and especially in probability theory. The first
three chapters (Measure Theory, Integration Theory, Product Measures) basically
follow the clear and approved exposition given in the author's earlier book on
"Probability Theory and Measure Theory". Special emphasis is laid on a complete
discussion of the transformation of measures and integration with respect to the
product measure, convergence theorems, parameter depending integrals, as well as
the Radon-Nikodym theorem. The final chapter, essentially new and written in a clear
and concise style, deals with the theory of Radon measures on Polish or locally
compact spaces. With the main results being Luzin's theorem, the Riesz
representation theorem, the Portmanteau theorem, and a characterization of locally
compact spaces which are Polish, this chapter is a true invitation to study topological
measure theory. The text addresses graduate students, who wish to learn the
fundamentals in measure and integration theory as needed in modern analysis and
probability theory. It will also be an important source for anyone teaching such a
course.This textbook provides a detailed treatment of abstract integration theory,
construction of the Lebesgue measure via the Riesz-Markov Theorem and also via
the Carathéodory Theorem. It also includes some elementary properties of Hausdorff
measures as well as the basic properties of spaces of integrable functions and
standard theorems on integrals depending on a parameter. Integration on a product
space, change of variables formulas as well as the construction and study of
classical Cantor sets are treated in detail. Classical convolution inequalities, such as
Young's inequality and Hardy-Littlewood-Sobolev inequality are proven. The RadonNikodym theorem, notions of harmonic analysis, classical inequalities and
interpolation theorems, including Marcinkiewicz's theorem, the definition of
Lebesgue points and Lebesgue differentiation theorem are further topics included. A
detailed appendix provides the reader with various elements of elementary
mathematics, such as a discussion around the calculation of antiderivatives or the
Gamma function. The appendix also provides more advanced material such as some
basic properties of cardinals and ordinals which are useful in the study of
measurability.Written by an expert on the topic and experienced lecturer, this
textbook provides an elegant, self-contained introduction to functional analysis,
including several advanced topics and applications to harmonic analysis. Starting
from basic topics before proceeding to more advanced material, the book covers
measure and integration theory, classical Banach and Hilbert space theory, spectral
theory for bounded operators, fixed point theory, Schauder bases, the Riesz-Thorin
interpolation theorem for operators, as well as topics in duality and convexity theory.
Aimed at advanced undergraduate and graduate students, this book is suitable for
both introductory and more advanced courses in functional analysis. Including over
1500 exercises of varying difficulty and various motivational and historical remarks,
the book can be used for self-study and alongside lecture courses.This is one of the
few books available in the literature that contains problems devoted entirely to the
theory of operators on Banach spaces and Banach lattices. The book contains
complete solutions to the more than 600 exercises in the companion volume, An
Invitation to Operator Theory, Volume 50 in the AMS series Graduate Studies in
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Mathematics, also by Abramovich and Aliprantis. The exercises and solutions
contained in this volume serve many purposes. First, they provide an opportunity to
the readers to test their understanding of the theory. Second, they are used to
demonstrate explicitly technical details in the proofs of many results in operator
theory, providing the reader with rigorous and complete accounts of such details.
Third, the exercises include many well-known results whose proofs are not readily
available elsewhere. Finally, the book contains a considerable amount of additional
material and further developments. By adding extra material to many exercises the
authors have managed to keep the presentation as self-contained as possible. The
book can be very useful as a supplementary text to graduate courses in operator
theory, real analysis, function theory, integration theory, measure theory, and
functional analysis. It will also make a nice reference tool for researchers in physics,
engineering, economics, and finance.This book giving an exposition of the
foundations of modern measure theory offers three levels of presentation: a standard
university graduate course, an advanced study containing some complements to the
basic course, and, finally, more specialized topics partly covered by more than 850
exercises with detailed hints and references. Bibliographical comments and an
extensive bibliography with 2000 works covering more than a century are
provided.Presents a relative new theory. Included are many examples and a very rich
collection of exercises. There are partial solutions to approximately one-third of the
exercises. A complete solutions manual is available separately. From the top series
published by the AMS.A comprehensive review of the Kurzweil-Henstock integration
process on the real line and in higher dimensions. It seeks to provide a unified theory
of integration that highlights Riemann-Stieljes and Lebesgue integrals as well as
integrals of elementary calculus. The author presents practical applications of the
definitions and theorems in each secAn accessible, clearly organized survey of the
basic topics of measure theory for students and researchers in mathematics,
statistics, and physics In order to fully understand and appreciate advanced
probability, analysis, and advanced mathematical statistics, a rudimentary knowledge
of measure theory and like subjects must first be obtained. The Theory of Measures
and Integration illuminates the fundamental ideas of the subject-fascinating in their
own right-for both students and researchers, providing a useful theoretical
background as well as a solid foundation for further inquiry. Eric Vestrup's patient
and measured text presents the major results of classical measure and integration
theory in a clear and rigorous fashion. Besides offering the mainstream fare, the
author also offers detailed discussions of extensions, the structure of Borel and
Lebesgue sets, set-theoretic considerations, the Riesz representation theorem, and
the Hardy-Littlewood theorem, among other topics, employing a clear presentation
style that is both evenly paced and user-friendly. Chapters include: * Measurable
Functions * The Lp Spaces * The Radon-Nikodym Theorem * Products of Two
Measure Spaces * Arbitrary Products of Measure Spaces Sections conclude with
exercises that range in difficulty between easy "finger exercises"and substantial and
independent points of interest. These more difficult exercises are accompanied by
detailed hints and outlines. They demonstrate optional side paths in the subject as
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well as alternative ways of presenting the mainstream topics. In writing his proofs
and notation, Vestrup targets the person who wants all of the details shown up front.
Ideal for graduate students in mathematics, statistics, and physics, as well as strong
undergraduates in these disciplines and practicing researchers, The Theory of
Measures and Integration proves both an able primary text for a real analysis
sequence with a focus on measure theory and a helpful background text for
advanced courses in probability and statistics.Allgemeine Maße und das LebesgueIntegral gehören zu den unverzichtbaren Hilfsmitteln der modernen Analysis, der
Funktionalanalysis und der Stochastik. Das vorliegende Lehrbuch bietet eine
Einführung in die wesentlichen Aspekte der Theorie – Maße, Integrale,
Konvergenzsätze, Parameterintegrale, Satz von Fubini –, die durch weiterführende
Themen – allgemeiner Transformationssatz, Satz von Radon-Nikodým,
Fouriertransformation von Maßen, topologische Maßtheorie – abgerundet wird. Mehr
als 150 Übungsaufgaben (mit vollständigen Lösungen im Internet) vertiefen und
erweitern den Stoff. Die kompakte Darstellung bietet sich als Fortsetzung der
Grundvorlesungen "Analysis" oder als Einstieg in die "Stochastik" an. Da nur
Grundkenntnisse in Analysis und linearer Algebra vorausgesetzt werden, ist der Text
auch für Studierende der Physik und Ingenieurswissenschaften sowie zum
Selbststudium geeignet. In gleicher Ausstattung erscheinen die Folgebände
"Wahrscheinlichkeit" und "Martingale & Prozesse". Lösungen zu den im Buch
befindlichen Übungsaufgaben unter:
http://www.motapa.de/mint/index.shtmlIntroductory treatment develops the theory of
integration in a general context, making it applicable to other branches of analysis.
More specialized topics include convergence theorems and random sequences and
functions. 1963 edition.Starting with the useful concept of an elementary integral
defined (axiomatically) on a family of elementary functions, this treatment examines
the general theory of the integral, Lebesque integral in n space, the Riemann-Stieltjes
integral, and more. "The exposition is fresh and sophisticated, and will engage the
interest of accomplished mathematicians." — Sci-Tech Book News. 1966 edition.This
book introduces readers to theories that play a crucial role in modern mathematics,
such as integration and functional analysis, employing a unifying approach that
views these two subjects as being deeply intertwined. This feature is particularly
evident in the broad range of problems examined, the solutions of which are often
supported by generous hints. If the material is split into two courses, it can be
supplemented by additional topics from the third part of the book, such as functions
of bounded variation, absolutely continuous functions, and signed measures. This
textbook addresses the needs of graduate students in mathematics, who will find the
basic material they will need in their future careers, as well as those of researchers,
who will appreciate the self-contained exposition which requires no other
preliminaries than basic calculus and linear algebra.This book presents the problems
and worked-out solutions for all the exercises in the text by Malliavin. It will be of use
not only to mathematics teachers, but also to students using the text for selfstudy.Das vorliegende Lehrbuch der Maß- und Integrationstheorie vermittelt dem
Leser ein solides Basiswissen, wie es für weite Bereiche der Mathematik unerläßlich
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ist, insbesondere für die reelle Analysis, die Funktionalanalysis,
Wahrscheinlichkeitstheorie und mathematische Statistik. Thematische Schwerpunkte
sind Produktmaße, Fourier-Transformation, Transformationsformel,
Konvergenzbegriffe, absolute Stetigkeit und Maße auf topologischen Räumen.
Höhepunkt ist die Herleitung des Riesz'schen Darstellungssatzes mit Hilfe eines
Fortsetzungsresultates von Kisynski. Der Text wird aufgelockert durch zahlreiche
Mathematik-historische Ausflüge und Kurzporträts der Hauptakteure; eine Vielzahl
von Übungsaufgaben mit vielen Hinweisen vertieft den Stoff.This text approaches
integration via measure theory as opposed to measure theory via integration, an
approach which makes it easier to grasp the subject. Apart from its central
importance to pure mathematics, the material is also relevant to applied mathematics
and probability, with proof of the mathematics set out clearly and in considerable
detail. Numerous worked examples necessary for teaching and learning at
undergraduate level constitute a strong feature of the book, and after studying
statements of results of the theorems, students should be able to attempt the 300
problem exercises which test comprehension and for which detailed solutions are
provided. Approaches integration via measure theory, as opposed to measure theory
via integration, making it easier to understand the subject Includes numerous
worked examples necessary for teaching and learning at undergraduate level
Detailed solutions are provided for the 300 problem exercises which test
comprehension of the theorems providedSignificantly revised and expanded, this
authoritative reference/text comprehensively describes concepts in measure theory,
classical integration, and generalized Riemann integration of both scalar and vector
types-providing a complete and detailed review of every aspect of measure and
integration theory using valuable examples, exercises, and applications. With more
than 170 references for further investigation of the subject, this Second Edition
provides more than 60 pages of new information, as well as a new chapter on
nonabsolute integrals contains extended discussions on the four basic results of
Banach spaces presents an in-depth analysis of the classical integrations with many
applications, including integration of nonmeasurable functions, Lebesgue spaces,
and their properties details the basic properties and extensions of the LebesgueCarathéodory measure theory, as well as the structure and convergence of real
measurable functions covers the Stone isomorphism theorem, the lifting theorem,
the Daniell method of integration, and capacity theory Measure Theory and
Integration, Second Edition is a valuable reference for all pure and applied
mathematicians, statisticians, and mathematical analysts, and an outstanding text for
all graduate students in these disciplines.An Introduction to Nonlinear Analysis:
Theory is an overview of some basic, important aspects of Nonlinear Analysis, with
an emphasis on those not included in the classical treatment of the field. Today
Nonlinear Analysis is a very prolific part of modern mathematical analysis, with
fascinating theory and many different applications ranging from mathematical
physics and engineering to social sciences and economics. Topics covered in this
book include the necessary background material from topology, measure theory and
functional analysis (Banach space theory). The text also deals with multivalued
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analysis and basic features of nonsmooth analysis, providing a solid background for
the more applications-oriented material of the book An Introduction to Nonlinear
Analysis: Applications by the same authors. The book is self-contained and
accessible to the newcomer, complete with numerous examples, exercises and
solutions. It is a valuable tool, not only for specialists in the field interested in
technical details, but also for scientists entering Nonlinear Analysis in search of
promising directions for research.Based on an honors course taught by the author at
UC Berkeley, this introduction to undergraduate real analysis gives a different
emphasis by stressing the importance of pictures and hard problems. Topics include:
a natural construction of the real numbers, four-dimensional visualization, basic
point-set topology, function spaces, multivariable calculus via differential forms
(leading to a simple proof of the Brouwer Fixed Point Theorem), and a pictorial
treatment of Lebesgue theory. Over 150 detailed illustrations elucidate abstract
concepts and salient points in proofs. The exposition is informal and relaxed, with
many helpful asides, examples, some jokes, and occasional comments from
mathematicians, such as Littlewood, Dieudonné, and Osserman. This book thus
succeeds in being more comprehensive, more comprehensible, and more enjoyable,
than standard introductions to analysis. New to the second edition of Real
Mathematical Analysis is a presentation of Lebesgue integration done almost entirely
using the undergraph approach of Burkill. Payoffs include: concise picture proofs of
the Monotone and Dominated Convergence Theorems, a one-line/one-picture proof
of Fubini's theorem from Cavalieri’s Principle, and, in many cases, the ability to see
an integral result from measure theory. The presentation includes Vitali’s Covering
Lemma, density points — which are rarely treated in books at this level — and the
almost everywhere differentiability of monotone functions. Several new exercises
now join a collection of over 500 exercises that pose interesting challenges and
introduce special topics to the student keen on mastering this beautiful
subject.Integration is one of the two cornerstones of analysis. Since the fundamental
work of Lebesgue, integration has been interpreted in terms of measure theory. This
introductory text starts with the historical development of the notion of the integral
and a review of the Riemann integral. From here, the reader is naturally led to the
consideration of the Lebesgue integral, where abstract integration is developed via
measure theory. The important basic topics are all covered: the Fundamental
Theorem of Calculus, Fubini's Theorem, $L_p$ spaces, the Radon-Nikodym Theorem,
change of variables formulas, and so on. The book is written in an informal style to
make the subject matter easily accessible. Concepts are developed with the help of
motivating examples, probing questions, and many exercises. It would be suitable as
a textbook for an introductory course on the topic or for self-study. For this edition,
more exercises and four appendices have been added.The new, Third Edition of this
successful text covers the basic theory of integration in a clear, well-organized
manner. The authors present an imaginative and highly practical synthesis of the
"Daniell method" and the measure theoretic approach. It is the ideal text for
undergraduate and first-year graduate courses in real analysis. This edition offers a
new chapter on Hilbert Spaces and integrates over 150 new exercises. New and
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varied examples are included for each chapter. Students will be challenged by the
more than 600 exercises. Topics are treated rigorously, illustrated by examples, and
offer a clear connection between real and functional analysis. This text can be used
in combination with the authors' Problems in Real Analysis, 2nd Edition, also
published by Academic Press, which offers complete solutions to all exercises in the
Principles text. Key Features: * Gives a unique presentation of integration theory *
Over 150 new exercises integrated throughout the text * Presents a new chapter on
Hilbert Spaces * Provides a rigorous introduction to measure theory * Illustrated with
new and varied examples in each chapter * Introduces topological ideas in a friendly
manner * Offers a clear connection between real analysis and functional analysis *
Includes brief biographies of mathematicians "All in all, this is a beautiful selection
and a masterfully balanced presentation of the fundamentals of contemporary
measure and integration theory which can be grasped easily by the student." --J.
Lorenz in Zentralblatt für Mathematik "a clear and precise treatment of the subject.
There are many exercises of varying degrees of difficulty. I highly recommend this
book for classroom use." --CASPAR GOFFMAN, Department of Mathematics, Purdue
UniversityIntended as a self-contained introduction to measure theory, this textbook
also includes a comprehensive treatment of integration on locally compact Hausdorff
spaces, the analytic and Borel subsets of Polish spaces, and Haar measures on
locally compact groups. This second edition includes a chapter on measure-theoretic
probability theory, plus brief treatments of the Banach-Tarski paradox, the HenstockKurzweil integral, the Daniell integral, and the existence of liftings. Measure Theory
provides a solid background for study in both functional analysis and probability
theory and is an excellent resource for advanced undergraduate and graduate
students in mathematics. The prerequisites for this book are basic courses in pointset topology and in analysis, and the appendices present a thorough review of
essential background material.This volume develops the classical theory of the
Lebesgue integral and some of its applications. The integral is initially presented in
the context of n-dimensional Euclidean space, following a thorough study of the
concepts of outer measure and measure. A more general treatment of the integral,
based on an axiomatic approach, is later given. Closely related topics in real
variables, such as functions of bounded variation, the Riemann-Stieltjes integral,
Fubini's theorem, L(p)) classes, and various results about differentiation are
examined in detail. Several applications of the theory to a specific branch of
analysis--harmonic analysis--are also provided. Among these applications are basic
facts about convolution operators and Fourier series, including results for the
conjugate function and the Hardy-Littlewood maximal function. Measure and Integral:
An Introduction to Real Analysis provides an introduction to real analysis for student
interested in mathematics, statistics, or probability. Requiring only a basic familiarity
with advanced calculus, this volume is an excellent textbook for advanced
undergraduate or first-year graduate student in these areas.This textbook collects
the notes for an introductory course in measure theory and integration. The course
was taught by the authors to undergraduate students of the Scuola Normale
Superiore, in the years 2000-2011. The goal of the course was to present, in a quick
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but rigorous way, the modern point of view on measure theory and integration,
putting Lebesgue's Euclidean space theory into a more general context and
presenting the basic applications to Fourier series, calculus and real analysis. The
text can also pave the way to more advanced courses in probability, stochastic
processes or geometric measure theory. Prerequisites for the book are a basic
knowledge of calculus in one and several variables, metric spaces and linear algebra.
All results presented here, as well as their proofs, are classical. The authors claim
some originality only in the presentation and in the choice of the exercises. Detailed
solutions to the exercises are provided in the final part of the book."the text is user
friendly to the topics it considers and should be very accessibleInstructors and
students of statistical measure theoretic courses will appreciate the numerous
informative exercises; helpful hints or solution outlines are given with many of the
problems. All in all, the text should make a useful reference for professionals and
students."—The Journal of the American Statistical AssociationThis book is
designed to be an introduction to analysis with the proper mix of abstract theories
and concrete problems. It starts with general measure theory, treats Borel and Radon
measures (with particular attention paid to Lebesgue measure) and introduces the
reader to Fourier analysis in Euclidean spaces with a treatment of Sobolev spaces,
distributions, and the Fourier analysis of such. It continues with a Hilbertian
treatment of the basic laws of probability including Doob's martingale convergence
theorem and finishes with Malliavin's "stochastic calculus of variations" developed in
the context of Gaussian measure spaces. This invaluable contribution to the existing
literature gives the reader a taste of the fact that analysis is not a collection of
independent theories but can be treated as a whole.This self-contained treatment of
measure and integration begins with a brief review of the Riemann integral and
proceeds to a construction of Lebesgue measure on the real line. From there the
reader is led to the general notion of measure, to the construction of the Lebesgue
integral on a measure space, and to the major limit theorems, such as the Monotone
and Dominated Convergence Theorems. The treatment proceeds to $L^p$ spaces,
normed linear spaces that are shown to be complete (i.e., Banach spaces) due to the
limit theorems. Particular attention is paid to $L^2$ spaces as Hilbert spaces, with a
useful geometrical structure. Having gotten quickly to the heart of the matter, the text
proceeds to broaden its scope. There are further constructions of measures,
including Lebesgue measure on $n$-dimensional Euclidean space. There are also
discussions of surface measure, and more generally of Riemannian manifolds and
the measures they inherit, and an appendix on the integration of differential forms.
Further geometric aspects are explored in a chapter on Hausdorff measure. The text
also treats probabilistic concepts, in chapters on ergodic theory, probability spaces
and random variables, Wiener measure and Brownian motion, and martingales. This
text will prepare graduate students for more advanced studies in functional analysis,
harmonic analysis, stochastic analysis, and geometric measure theory.This text
approaches integration via measure theory as opposed to measure theory via
integration, an approach which makes it easier to grasp the subject. Apart from its
central importance to pure mathematics, the material is also relevant to applied
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mathematics and probability, with proof of the mathematics set out clearly and in
considerable detail. Numerous worked examples necessary for teaching and learning
at undergraduate level constitute a strong feature of the book, and after studying
statements of results of the theorems, students should be able to attempt the 300
problem exercises which test comprehension and for which detailed solutions are
provided. Approaches integration via measure theory, as opposed to measure theory
via integration, making it easier to understand the subjectIncludes numerous worked
examples necessary for teaching and learning at undergraduate levelDetailed
solutions are provided for the 300 problem exercises which test comprehension of
the theorems providedHaving taught the theory of integration for several years at the
University of Nancy I, then at the Ecole des Mines of the same city, I had followed the
custom of the times of writing up de tailed solutions of exercises and problems,
which I used to dis tribute to the students every week. Some colleagues who had had
occasion to use these solutions have persuaded me that this work would be
interesting to many students, teachers and researchers. The majority of these
exercises are at the master's level; to them I have added a number directed to those
who would wish to tackle greater difficulties or complete their knowledge on various
points of the theory (third year students, diploma of education students, researchers,
etc.). This book, I hope, will render to students the services that this kind of book
brings them in general, with the reservation that can always be made in this case:
that certain of them will be tempted to look at the solution to the exercises which are
put to them without any personal effort. There is hardly any need to emphasize that
such a use of this book would be no benefit. On the other hand, the student who after
having worked seriously upon a problem, seeks some pointers from the solution, or
compares it with his own, will be using this work in the optimal way.Real Analysis is
the third volume in the Princeton Lectures in Analysis, a series of four textbooks that
aim to present, in an integrated manner, the core areas of analysis. Here the focus is
on the development of measure and integration theory, differentiation and
integration, Hilbert spaces, and Hausdorff measure and fractals. This book reflects
the objective of the series as a whole: to make plain the organic unity that exists
between the various parts of the subject, and to illustrate the wide applicability of
ideas of analysis to other fields of mathematics and science. After setting forth the
basic facts of measure theory, Lebesgue integration, and differentiation on Euclidian
spaces, the authors move to the elements of Hilbert space, via the L2 theory. They
next present basic illustrations of these concepts from Fourier analysis, partial
differential equations, and complex analysis. The final part of the book introduces the
reader to the fascinating subject of fractional-dimensional sets, including Hausdorff
measure, self-replicating sets, space-filling curves, and Besicovitch sets. Each
chapter has a series of exercises, from the relatively easy to the more complex, that
are tied directly to the text. A substantial number of hints encourage the reader to
take on even the more challenging exercises. As with the other volumes in the series,
Real Analysis is accessible to students interested in such diverse disciplines as
mathematics, physics, engineering, and finance, at both the undergraduate and
graduate levels. Also available, the first two volumes in the Princeton Lectures in
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