
MAA 6238 – Measure and probability, Fall 2016

Days & Times: Tue, Thu 2:30–3:50 in CNH 516
Professor: Jason Swanson (jason@swansonsite.com)
Office: MSB 202E
Office Hours: Tue 12:00–1:00, Thu 9:30–10:30, Thu 10:45–12:55
Course webpage: http://math.swansonsite.com/16w6238
Textbook: Probability: Theory and Examples, Edition 4.1, April 21, 2013,

by Rick Durrett
(https://services.math.duke.edu/~rtd/PTE/PTE4_1.pdf)

Course description: This course will provide an introduction to probability theory and
discrete-time stochastic processes. The course begins with a 2-3 week review of measure
and integration. We then spend 6 weeks covering the basic definitions of probability the-
ory, the law of large numbers, and the central limit theorem. We then spend 1-2 weeks
covering random walks and stopping times. The remaining time is spent on topics re-
lated to discrete-time martingales, including conditional expectation (definition, examples,
properties), martingales, supermartingales, submartingales, and the martingale convergence
theorem.

Course description for Measure and Probability II: This course will provide an introduction to
discrete-time and continuous-time stochastic processes, particularly martingales and Markov
processes, and will provide an introduction to Brownian motion that will serve as a sufficient
foundation for further study of stochastic integration and stochastic differential equations.

Homework: Weekly homework assignments will be given. Homework will count for 50% of
the overall grade in the course.

Midterm exam: There will be a midterm exam, which is tentatively scheduled for October
11. The midterm will count for 25% of the overall grade in the course.

Final exam: The final exam is currently scheduled for December 8, 2016, from 1:00 pm to
3:50 pm, in CNH 516. The final will count for 25% of the overall grade in the course.

Special rules: All homework and any take-home exams, should they occur, must be typeset
in LATEX. The document must then be printed single-sided and double-spaced, and a hard
copy must be turned in. A subset of the assigned problems will be chosen for careful grading.
Carefully graded problems will be worth 10 points each. Other problems will be worth 1
point each. If a carefully graded problem was left blank, then it will receive half credit.
Problems not typeset in LATEX will be considered blank for grading purposes.

Attendance: If you must miss a class, it is your responsibility to find out all information
from the class you missed, including any announcements that were made.



Appointment policy: Office hour appointments can be made only during the office hours
listed above. Appointments take priority over walk-ins. To ensure being seen during office
hours, appointments are highly recommended.


