
Probability and Mathematical Statistics I
Departmentof 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
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TEXT:
(1) On-linelecturenotesavailableat: �����������	�
������
��������������������������! ,���	�
�$#-%-'(��).+
(2)Probability and Statistics. SecondEdition. by Morris H. DeGroot.

INTRODUCTION

This is anintense,fast-pacedcourseon probabilityandstatistics.It is intendedfor undergrad-
uatesin Statistics,MathematicsandComputerScienceandalsofor graduatestudentsin Computer
Science.I assumeyou have a strongbackgroundin calculusanda knowledgeof basiclinearal-
gebra(vectorsandmatrices).Thecourseis excellentpreparationfor studyingstatistics,machine
learning,datamining andartificial intelligence.I do not assumeany knowledgeof probabilityor
statisticsbut beforewarnedthatthecoursedoesmoverapidly.

36-325 or 36-725?

If you are an undergraduatestudent,you shouldregister in 36-325. If you are a graduate
student,you shouldregisterin 36-725.Thehomeworksandtestswill bethesamefor all students.
WhenI assigngrades,I will dososeparatelyfor thetwogroups.Graduatestudentsmayberequired
to do someextra work.

WEBSITE and LECTURE NOTES

Pleasecheckthewebsiteona regularbasis:�����/���0�$�
������
1���������2�3�����
�4�����! "���	�
�$#-%-'(��).+
Thewebsitehasthehomeworks,handouts,andlecturenotes.Pleasedownloadthelecturenotes

andreadthenotesbefore class.Mostfileson thewebsitearein postscript.Thewebsiteshowsyou
whereto geta freepostscriptpreviewer if youdon’t haveonealready.
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ASSESSMENT

Problemswill beassignedeachweek.Youmayhaveto readaheadto dosomeof theproblems.
Youshoulddownloadtheassignmentsfrom theweb. Homework is to behandedin atthebeginning
of class,usually on Fridays. I will handout solutionseachweek. I encourageyou to discuss
homework problemswith otherstudentsbut do not copy otherstudents’assignments.In other
words,work togetherif youwish,but write up yoursolutionson yourown.

Therewill be2 in-classtestsandafinal examination.The test dates are: 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 paperwill bepermittedfor thetestsandtheexam. Calculatorsarealsoallowed. The
final gradewill bebasedon thefollowing breakdown:

Homework 25%
Test 1 25%
Test 2 25%
Exam 25%

LATE HOMEWORK

Homework is dueat thebeginningof class.Latehomework will notbeaccepted.

COMPUTING

Theassignmentswill involvesomecomputing.Wewull useR which is availablefreeat
http://www.cran.r-project.org/
You may also useSpluswhich is available on Andrew by typing: Splus. Splusand R are

essentiallythesamebut R is fasterandis free. I will teachyou all theR you needto know. You
mayusesomethingotherthanR if you choosebut thenyouareonyour own.

TOPICS

Thecoursefollows my lecturenotes.The textbookby DeGrootis moreof a backupbut it is
verygood.Youshouldfollow my notesthenfind thecorrespondingsectionin DeGroot.Themain
topicsare:

5 Introductionto Probability

5 RandomVariables

5 Expectation

5 Inequalities

5 Convergenceof RandomVariables

5 Introductionto StatisticalInference

OFFICE HOURS

I will not keepformal office hours.If you wish to meetwith me,call or sendemailandmake
anappointment.Thegraderwill keepofficehours.
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