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1. Convergence in probability and distribution.

2. Maximum likelihood estimation: Fisher information
3. Hypothesis testing

4. Bayesian inference

5. Linear regression

6. Logistic regression

7. Regularization

8. Bayes classifiers.



9. Support vector machine

10. Determinants, eigenvalues and eigenvectors
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e Efron, B. and Hastie, T. (2021). Computer Age Statistical Inference: Algorithms, Ev-
idence, and Data Science, Student Edition. Cambridge University Press. ISBN 978-
1108823418 (1A}) - Available at https://hastie.su.domains/CASI/index.html.

e Hastie, T., Tibshirani, R. and Friedman, J. (2009). The Elements of Statistical Learn-
ing: Data Mining, Inference, and Prediction, 2nd edition. Springer. ISBN 978-0387848570.
(#F1123) - Available at https://web.stanford.edu/~hastie/ElemStatLearn/.

e Murphy, P. K. (2022). Probabilistic Machine Learning: An Introduction. ISBN 978-
0262046824. (FF11-7+<) - Available at https://probml.github.io/pml-book/book1.
html.

e Wasserman, L. (2004). All of Statistics: Concise Course in Statistical Inference. Springer.
ISBN 978-0387402727. (FFa1-2¢) - Available at http://link.springer.com/book/
10.1007/978-0-387-21736-9 on campus
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Schedule

Date Topic Reading HW due

0¢ 1¢ Introduction Handout & Ch 1

9¢l 3¢ Frequentist Inference Ch 2

9¢ 8¢ Bayesian Inference I Ch 3

99 10¢  Fisherian Inference II Ch 4 HW 1 due (9/12)
9 15 Exponential Families I Ch 5

0¥ 17 Exponential Families 11 Ch b

9 22 Empirical Bayes I Ch 6

94 249 Empirical Bayes II Ch 6 HW 2 due (9/26)
9 29 Shrinkage Estimation I Ch7

10¢ 14 Shrinkage Estimation II Ch 7

10962 ZHAF (2FY)

0982 F49F (3FY)

10! 139 Shrinkage Estimation III Ch7

104 1594 Anrdd (B71F9Y) HW 3 due (10/17)
109 20 GLM1 Ch 8

109 229 GLM II Ch 8

109 2491 Z7+A}

10 279 Survival Analysis I Ch9

109 29 & Survival Analysis 11 Ch 9 HW 4 due (10/31)
11¢¥ 3¢ Resampling I Ch 10

1199 5 Resampling 1T Ch 10

119 10ed  Bootstrap Confidence Intervals I Ch 11

119 129 Bootstrap Confidence Intervals 11 Ch 11 HW 5 due (11/14)
11¥ 179  Cross-Validation I Ch 12

119 199 Cross-Validation II Ch 12

11€ 249 Multiple testing I Ch 15

119 269 Multiple testing II Ch 15 HW 6 due (11/28)
129 14 Empirical Bayes Estimation Strategies I ~ Ch 21

12¢ 3¢ Empirical Bayes Estimation Strategies I Ch 21

129 8Y
12¢ 104
12¢ 124

Modern Dependency Measure
Time Series Forecasting
7| ALAL

Lecture notes
Lecture notes

HW 7 due (12/12)




