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Course website: My homepage, link to Measure-Theoretic Probability. This
also contains past exam papers + solutions.

This 10-hour course [5 weeks, 2 hours each] can cover only the bare es-
sentials of a vast subject, and of course there is very much more to say. For
a 20-hour version see the Stochastic Analysis link on my homepage [10 x 2
hours, LSE]; for a 30-hour version see the Stochastic Processes link on my
homepage [30 x 1 hour, Imperial]. For a range of useful books, see the Ref-
erences after the Table of Contents below.
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