Probability and Mathematical Statistics|
Departmenbf Statistics 36-325/725 Fall 2001

LECTURES:MWF 9:30-11:20DH A317

INSTRUCTOR: Larry Wasserman

OFFICE:Baker Hall 228a

EXTENSION: 8727

EMAIL: larry@stat.cmu.edu

WEB-SITE: www.stat.cmu.edu/larry / = stat325.01

TEXT:

(1) On-linelecturenotesavailableat: www.stat.cmu.edu/’larry/ = stat325.01
(2)Probability and Satistics. Secondedition. by Morris H. DeGroot.

INTRODUCTION

Thisis anintense fast-paceadourseon probability andstatistics.It is intendedfor undegrad-
uatedn StatisticsMathematicandComputerScienceandalsofor graduatestudentsn Computer
Science.l assumeyou have a strongbackgroundn calculusanda knowledgeof basiclinear al-
gebra(vectorsandmatrices).The courseis excellentpreparatiorfor studyingstatistics,machine
learning,datamining andatrtificial intelligence.l do notassumeary knowledgeof probability or
statisticsbut be forewarnedthatthe coursedoesmove rapidly.

36-325 or 36-725?

If you are an undegraduatestudent,you shouldregisterin 36-325. If you are a graduate
studentyou shouldregisterin 36-725.The homeavorksandtestswill bethe samefor all students.
Whenl assigrgrades] will dososeparatelyor thetwo groups.Graduatestudentsnayberequired
to do someextrawork.

WEBSITE and LECTURE NOTES

Pleasecheckthewebsiteon aregularbasis:

www.stat.cmu.edu/larry/ = stat325.01

Thewebsitehasthehomeavorks,handoutsandlecturenotes.Pleaselownloadthelecturenotes
andreadthe notesbefor e class.Mostfiles onthewebsitearein postscript.Thewebsiteshavs you
whereto getafreepostscriptpreviewer if youdon't have onealready



ASSESSMENT

Problemswill beassigneaachweek. You mayhave to readaheado do someof theproblems.
YoushoulddownloadtheassignmentBom theweh Homeworkis to behandedn atthebeginning
of class,usually on Fridays. | will handout solutionseachweek. | encourageyou to discuss
homevork problemswith otherstudentsbut do not copy otherstudents’assignments.in other
words,work togethelif you wish, but write up your solutionson your own.

Therewill be2 in-classtestsanda final examination.The test datesare: Friday, September
28 and Monday October 29. Please write these dates down now. If you missa test,bring a
valid medicalexcusewithin one week. Thereareno makeuptests. Noteswritten on onesideof
onesheetof papemwill be permittedfor the testsandthe exam. Calculatorsarealsoallowed. The
final gradewill be basedonthefollowing breakdevn:

Homewor k 25%
Test 1 25%
Test 2 25%
Exam 25%

LATE HOMEWORK
Homaework is dueat the beginningof class.Late homevork will notbeaccepted.
COMPUTING

Theassignmentwill involve somecomputing.We wull useR whichis availablefreeat

http://www.cran.rproject.og/

You may also use Spluswhich is available on Andrew by typing: Splus. SplusandR are
essentiallythe samebut R is fasterandis free. | will teachyou all the R you needto know. You
may usesomethingotherthanR if you choosebut thenyou areon your own.

TOPICS

The coursefollows my lecturenotes. The textbook by DeGrootis more of a backupbut it is
very good. You shouldfollow my notesthenfind the correspondingectionin DeGroot. Themain
topicsare:

e Introductionto Probability
e RandomVariables

Expectation

Inequalities

Cornvergenceof Randomvariables

Introductionto Statisticalinference
OFFICE HOURS

I will not keepformal office hours.If you wish to meetwith me, call or sendemailandmake
anappointmentThegrademwill keepoffice hours.
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