
Department of Statistical and Actuarial Sciences 

COURSE OUTLINE FOR SS9657 - Advanced Probability 

1. Course InformaGon 

Course InformaGon!!

SS9657 - Advanced Probability, Fall Semester 2020 
Class Time & Place: Monday, Wednesday, and Friday at 12:30-1:30pm, on Zoom.

List of Prerequisites: None!

Unless you have either the requisites for this course or written special permission from your Dean to 
enrol in it, you may be removed from this course and it will be deleted from your record. This decision 
may not be appealed. You will receive no adjustment to your fees in the event that you are dropped from 
a course for failing to have the necessary prerequisites.

2. Instructor InformaGon 

Instructor: Dr. Hristo Sendov
Website: http://fisher.stats.uwo.ca/faculty/hssendov/Main.html
Office: WSC 205
Phone: 519/ 661-2111 x86985
E-mail: hssendov at stats dot uwo dot ca 

Students must use their Western (@uwo.ca) email addresses when contacting their instructors. 
I will not reply to e-mail sent from address other than a standard university account.
Please include ‘SS9657’ in the subject line. Please do not ask me math questions over the e-mail. It is 
much better to discuss mathematics in person.

Office Hours: Wednesdays 4:30-5:30pm.

3. Course Syllabus, Schedule, Delivery Mode 
 
This is a more rigorous introduction to probability. The course is intended to be self-contained even 



though some mathematical maturity is necessary, such as working freely with functions, sets, and pre-
images of sets.  We will develop the language to understand the statements of the deeper results from 
measure theory and real analysis without going deep into those directions.  The course will cover 
approximately the following topics 

-- Review of sequences and limits
-- Measure spaces
-- Random variables
-- Expected value
-- Inequalities for random variables
-- Change of variables and Fubini’s theorem
-- Independent random variables

http://owl.uwo.ca


5. Methods of EvaluaGon!
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One may miss the midterm exam only for a valid reason, see below. In that case the final exam will be 
worth 80% of the final grade.

The homeworks will be posted on the course website OWL. Almost every Friday, I will 
post homework problems. The problem sets are grouped in pairs and a random question from 
each pair will be chosen at the end of the class on the due date. Only that question will be 
submitted for evaluation at the end of the class on the due date. See the dates listed below.  
All problems will be required for the midterm and the final exam, but the midterm and the final exam 
may contain new problems. 

Problem Set 1            posted on September 18

Problem Set 2            posted on September 25 HW 1&2 due on October 2

Problem Set 3            posted on October 2

Problem Set 4            posted on October 9 HW 3&4 due on October 16

Problem Set 5            posted on October 16

MIDTERM        sometime in the week of October 23, 2 hours

Problem Set 6            posted on October 30 HW 5&6 due on November 6

Problem Set 7            posted on November 6

Problem Set 8            posted on November 13 HW 7&8 due on November 20

Problem Set 9            posted on November 20

Problem Set 10          posted on November 27 HW 9&10 due on December 4

FINAL EXAM       sometime during the examination period, 2 hours



6. AccommodaGon and Accessibility!

Accommodation Policies!
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Academic ConsideraGon for Student Absence 

/univsec/pdf/academic_policies/appeals/Academic%2520Accommodation_disabilities.pdf
/univsec/pdf/academic_policies/appeals/Academic_Consideration_for_absences.pdf
http://www.uwo.ca/univsec/pdf/academic_policies/appeals/medicalform.pdf
https://multiculturalcalendar.com/ecal/index.php?s=c-univwo
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7. Academic Policies

http://www.registrar.uwo.ca/examinations/exam_schedule.html
http://www.registrar.uwo.ca/examinations/exam_schedule.html
https://www.westerncalendar.uwo.ca/PolicyPages.cfm?Command=showCategory&PolicyCategoryID=5&SelectedCalendar=Live&ArchiveID=#SubHeading_70
http://www.registrar.uwo.ca
http://www.uwo.ca/its/identity/activatenonstudent.html
http://www.uwo.ca/univsec/pdf/academic_policies/appeals/scholastic_discipline_undergrad.pdf
/univsec/pdf/onlineproctorguidelines.pdf
https://www.proctortrack.com/tech-requirements/
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