
Department of Statistical and Actuarial Sciences 

COURSE OUTLINE FOR SS 9657 - Advanced Probability 

1. Course InformaGon 

Course InformaGon  

SS 9657 - Advanced Probability, Fall Semester 2022 
Class Time & Place: Monday, Wednesday, and Friday at 12:30-1:30pm, in WSC 248.

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: TBD on Zoom.

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
-- Modes of convergence
-- Characteristic functions
-- Limit theorems
-- Glivenko-Cantelli theorem
-- Conditional expectation

Classes begin: September 8
Reading Week: November 1-7
Classes end: December 8

4. Course Materials 
 
Text Book: None. I will be providing detailed class notes and slides on OWL.

Students should check OWL (http://owl.uwo.ca) on a regular basis for news and updates. This is the 

http://owl.uwo.ca




6. Student Absences 

Academic ConsideraGon for Student Absences 
Students who experience an extenuaGng circumstance (illness, injury or other extenuaGng 
circumstance) sufficiently signifi
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Please contact the course instructor if you require lecture or printed material in an alternate format or 
if any other arrangements can make this course more accessible to you. You may also wish to contact 
Student Accessibility Services (SAS) at (519) 661-2147 if you have any quesGons regarding 
accommodaGons. 

Western University is commiXed to a thriving campus as we deliver our courses in the mixed model of 
both virtual and face-to-face formats. We encourage you to check out the Digital Student Experience 
website to manage your academics and well-being: hXps://www.uwo.ca/se/digital/. 

Learning-skills counsellors at the Student Development Centre (hXp://www.sdc.uwo.ca) are ready to 
help you improve your learning skills. They offer presentaGons on strategies for improving Gme 
management, mulGple-choice exam preparaGon/wriGng, textbook reading, and more. Individual 
support is offered throughout the Fall/Winter terms in the drop-in Learning Help Centre, and year-
round through individual counselling. 

Students who are in emoGonal/mental distress should refer to Mental Health@Western (hXp://
www.health.uwo.ca/mental_health) for a complete list of opGons about how to obtain help. 

AddiGonal student-run support services are offered by the USC, hXp://westernusc.ca/services. 


