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Synopsis

Since the publication of the first edition of this classic textbook over thirty years ago, tens of
thousands of students have used A Course in Probability Theory. New in this edition is an
introduction to measure theory that expands the market, as this treatment is more consistent with
current courses. While there are several books on probability, Chung’s book is considered a classic,

original work in probability theory due to its elite level of sophistication.
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Customer Reviews

Kai Lai Chung is a Professor Emeritus at Stanford University and has taught probability theory for

30 years.

| bought this book a long time ago and | had to brush up on some math before | dove in. | used this
a self-study and it was a winner.Where this book really shines is the structure of the text and the
authors writing style.Each chapter he starts with the high level, and theorems with proofs, and
examples. Then he progresses deeper into the topic with both more advanced theorems, and
applications.My only real complaint is that he could use a few more examples and
exercises.Otherwise the author did a great job creating an inuitive and cohesive textbook.Once you

have the math background, this is an excellent book.

| think Chung’s book is an essential tool for learning to attack basic problem of probability theory. |



dislike a little bit this book because the author is sometimes too much arrogant and his star/selected

exercises aren’t the most difficult (so, there is no guide in chosing exercises to solve).

Classical but not easy to read.

| read Billingsley and Ross for probability long time ago. After years of rust of my brain, | needed to
review probability before | read about stochastic calculus. But, | didn’t want to go through small
typesets of thick Billingsley’s. And Ross’ book was rather elementary for measure theoretic
stochastic calculus.Chung’s book was an excellent choice for me, as it was compact yet rigorous.
Every theorem was clear and easy to understand. The topics were nice and well organized in good
order.In fact, it is preferable to have this book at hand if you want to read "Brownian motion and

stochastic calculus" by Karatzas & Shreve as they refer theorems in Chung’s book for details.

This text by Chung was one of the texts that | used when | was taking a graduate course in
probability at Stanford in 1975. It is carefully written but challenging. It provides good coverage of
the central limit theorem, the law of large numbers and the law of the iterated logarithm. It also
covers stable laws very well. The style is one of rigorous mathematics with theorems, and lemmas
given with their mathematical proofs.The book was recently revised. The revised text does not
change much but new material on measure and integration that is now commonly included in the
first graduate course in probability has been added. In the 1970s at Stanford a course in measure
theory was a prerequisite for the course in advanced probability although some student took it
concurrently.If you plan to get this text, the revised edition is probably worth it. If you already have

this edition and know your measure theory, it may not be worth it to get the new edition.

There are several nice books in Grad-level Probability Theory. Billingsley’s "Probability and
Measure" is the richest one, but somehow poor organized and unpleasant printing. Resnick’s
"Probability Path" serve best for those who has no time to prepare first in measure theory and
Lebesque integration but sacrifice some detail in latter part of the book. If you don’t have previous
Real Analysis training, | would suggest read Resnick first, and then find Billingsley for reference. But
if you already good at measure and integration, Kai Lai Chung’s "A Course in Probability Theory"
still the best textbook teach step by step without losing detail. Chung'’s style is friendly to self
studying like Resnick, but cover more detail in latter part of the book than Resnick. Chung’s book is

the best companion fot typical one semester course regradless what textbook your teacher choose.



In the other words , Resnick helps students significantly in first half of the semester, Chung helps in
the whole semester, and Billingsley may offer best effort after you took the Probability Theory

course.

This book assumes that you have a certain degree of mathematical maturity, but gives you very
thorough proofs of the basic concepts of rigorous probability. There is no hand waving here. You are
expected to have followed an introduction to measure theory. Don’t expect to go through this book
in a term, but when you have finished it you will be able to consider yourself to be able to come up
with proofs like a mathematician. In other words it will leave you with solid foundations.| can not
imagine this book being used as an introduction.When you are finished you should be ready for a

book likeA Foundations of Modern Probability.

"A course in probability theory", written by Kai Lai Chung, has been referred by not only
mathematicians but also mathematical economists.This book is written very rigorously, but almost
all of the theorems have easy-to-understand proofs. So it is not difficult to follow. Moreover, there

are lots of exercises in this book. So | do recommend this book.
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