
Statistics 514: Theory of Statistics II, Fall 2014
Syllabus

Time and Place: MWF 3:35-4:25 in 010 Business Building

Instructor: David Hunter <dhunter@stat.psu.edu>

326A Thomas, 865-1348; but email is the best way to reach me.

Office hours: By arrangement or simply stop by.

Audience: The course is targeted at first-semester PhD students in statistics. Oth-
ers are also welcome to take the course, though they should have a solid
mathematical foundation (roughly equivalent to at least an undergrad-
uate mathematics major) along with some exposure to probability and
statistics.

Anyone who wishes to register but who is unsure about his/her back-
ground is welcome to discuss with me whether the course will be ap-
propriate.

Textbook: The main textbook will be Statistical Inference, second edition by George
Casella and Roger Berger (ISBN 0–534–24312–6, Brooks/Cole). STAT
514 will focus on Chapters 6 through 9 of the textbook, though PhD
students in statistics will ultimately be responsible for all of the mate-
rial in the book in their first-year courses.

Grading: There will an in-class midterm exam (25%), a comprehensive final exam
(50%), and homework assignments (25%).

Computing: Though this is a theoretical course, you will use a fair amount of com-
puting. Two systems with which you absolutely must be familiar are
R, an environment for statistical computing, and TEX, a typesetting
system that is particularly strong for typesetting mathematics. Both
R and TEX (actually, a superset of TEX called LATEX) are used ubiqui-
tously in the statistical community.

All of the software tools below are available for free.

– If you own a computer, you should download R from one of the
many worldwide mirror websites of the CRAN, or Comprehensive



R Archive Network. Information on how to do this, including a
list of mirror sites, is at www.r-project.org. It does not matter
whether you’re using a Mac, Windows, or Linux; all of these plat-
forms are supported and www.r-project.org will tell you what
you need to know for each of them.

– You should also download TEX and the commonly-used LATEX,
which is a superset of TEX that makes TEX slightly easier to use.
Unlike R, LATEX does not have a well-known online source for all
platforms; thus, you may have to do a bit of searching to find the
best way to do this for your machine. Fluency with LATEX is es-
sentially a requirement for anyone working on a PhD in statistics.

– I strongly encourage you to visit http://www.rstudio.com/ and
download RStudio. I also encourage you to learn to use Sweave

or a package like knitr; these tools allow you to combine LATEX
with R. Furthermore, RStudio provides a great environment for
working with tools like these.

Integrity: All Penn State and Eberly College of Science policies regarding aca-
demic integrity apply to this course. See http://www.science.psu.

edu/academic/Integrity/ for details.

Climate: The Eberly College of Science Code of Mutual Respect and Cooperation
(www.science.psu.edu/climate/Code-of-Mutual-Respectfinal.pdf)
embodies the values that we hope our faculty, staff, and students pos-
sess and will endorse to make the Eberly College of Science a place
where every individual feels respected and valued, as well as challenged
and rewarded.

Disabilities: Penn State welcomes students with disabilities into the University’s ed-
ucational programs. If you have a disability-related need for reasonable
academic adjustments in this course, contact the Office for Disability
Services (ODS) at 814-863-1807 (V/TTY). For further information re-
garding ODS, please visit the Office for Disability Services web site at
http://equity.psu.edu/ods/.

Emergencies: Campus emergencies, including weather delays, are announced on Penn
State Live (http://psutxt.psu.edu/) and communicated to cellphones,
email, the Penn State Facebook page, and Twitter via PSUTXT (to
sign up, please see http://psutxt.psu.edu)


