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"In c o m p a r i s o n with the F r e n c h o r ig ina l , th is t r a n s l a t i o n has 
benefi ted by the addi t ion of a s ec t i on (IV. 7) on s e q u e n c e s of independen t 
r a n d o m v a r i a b l e s , as wel l a s by c e r t a i n addi t ions to the C o m p l e m e n t s 
and P r o b l e m s " , (A. F e i n s t e i n , T r a n s l a t o r ' s P r e f a c e ) . This i s an ex
ce l l en t book by a b r i l l i a n t m a t h e m a t i c i a n , e x p e r t l y and beaut i ful ly 
t r a n s l a t e d into E n g l i s h . As a tex t i t i s in tended for s tudy by advanced 
s tuden ts ( c o r r e s p o n d i n g roughly to the f i r s t or second y e a r of g r a d u a t e 
work in p robab i l i t y or m e a s u r e t heo ry in the United Sta tes and Canada) 
and as a r e f e r e n c e work for r e s e a r c h e r s . T h e r e is no doubt that i t 
wil l succeed b r i l l i a n t l y in fulfilling t h e s e a i m s . 

The book deve lops the m a t h e m a t i c a l foundat ions of the t heo ry of 
r a n d o m p r o c e s s e s to the poin t w h e r e the r e a d e r should have no difficulty 
in f u r t h e r p u r s u i n g the subjec t in any d i r e c t i o n he c h o o s e s . To this end, 
the t h e o r y of m e a s u r e and i n t e g r a t i o n is developed including al l the 
t h e o r e m s for c o n s t r u c t i o n of a p r o b a b i l i t y m e a s u r e by ex t ens ion f r o m an 
a l g e b r a to a ô - a l g e b r a , f r o m a c o m p a c t s u b c l a s s to a s e m i - a l g e b r a , 
f r o m finite p r o d u c t - s p a c e s to infini te p r o d u c t - s p a c e s . G e n e r a l r a n d o m 
p r o c e s s e s a r e d i s c u s s e d and r e s u l t s on the i r s e p a r a b i l i t y and m e a s u r -
abi l i ty a r e p r o v e d . The theo ry of condi t ional e x p e c t a t i o n s , m a r t i n g a l e s 
and s u b m a r t i n g a l e s a r e fully and e legan t ly d i s c u s s e d . The b a s i c con
v e r g e n c e and cont inui ty p r o p e r t i e s of such p r o c e s s e s a r e p r o v e d . The 
next sub jec t i s e rgod i c t heo ry and M a r k o v p r o c e s s e s with g e n e r a l s t a t e 
s p a c e s . H e r e the g e n e r a l t heo ry i s followed by the e r g o d i c t h e o r y for 
such p r o c e s s e s , w h e r e m e a n and indiv idual e rgod i c t h e o r e m s a r e p roved 
and app l i ca t ions to stopping t i m e s a r e g iven . 

A p p r o x i m a t e l y 100 i n t e r e s t i n g and f a r - r a n g i n g p r o b l e m s a r e in
cluded and thus even d e c i s i o n t h e o r y and suff icient s t a t i s t i c s a r e t r e a t e d 
to s o m e ex ten t . 

S u m m a r i z i n g , th is exce l l en t book should s e r v e a d m i r a b l y for a 
c o u r s e in advanced p r o b a b i l i t y t heo ry , and as a textbook for a h igh-
leve l c o u r s e on m e a s u r e t h e o r y . It i s a l so del ightful r e a d i n g m a t e r i a l 
for anyone i n t e r e s t e d in this field and can be a l so used for s e l f - s t u d y 
p u r p o s e s by one who has had an e l e m e n t a r y c o u r s e in p r o b a b i l i t y or 
m e a s u r e t h e o r y . 

M . C s o r g ô , McGi l l U n i v e r s i t y 

Etude du Schéma F lu ide P a r f a i t et des Equa t ions de Mo u v emen t 
dans les T h é o r i e s P e n t a d i m e n s i o n e l l e s de J o r d a n - T h i r y et de K a l u z a -
Kle in , by Aline Sur in . G a u t h i e r - V i l l a r s , P a r i s , 1965. 137 p a g e s . 

F i v e - d i m e n s i o n a l u n i t a r y field t h e o r i e s da te back to 1921, when 
Ka luza d i s c o v e r e d that the e l e c t r o m a g n e t i c p o t e n t i a l s , and t he i r gauge 
i n v a r i a n c e , could be f o r m a l l y included in the m e t r i c of a f i v e - d i m e n s i o n a l 
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