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Announcement

In winter term 2025/2026 I am reading the BMS core course

Methods of Statistics
Lecture  :   (M. Reiß; in English or German)

Monday, 15h00 – 16h30, Rudower Chaussee 26 (Schrödinger-Zentrum), Room  1'304
Friday,    09h15 – 10h45, Rudower Chaussee 26 (Schrödinger-Zentrum), Room  1‘304

First lecture: Friday, 17 October 2025

Exercise class  :   (S. Meng)

Friday, 11:15 – 12:45 Uhr, Rudower Chaussee 26 (Schrödinger-Zentrum), Room  1'304

First class: Friday, 17 October 2025

Topics  :   

Parameter estimation (minimax, Bayes and Maximum-Likelihood methods)
Test theory (Neyman-Pearson- und Likelihood-ratio tests)
Linear model (regression, least squares estimator, analysis of variance) 
Model selection (AIC, BIC, cross validation, Lasso)  
Machine learning (classification, Support Vector Machines, neural nets)

Prerequisites  :    Analysis, Linear Algebra and Stochastics I

Literature:

Bach, F.: Learning Theory from First Principles, MIT Press, 2024
Georgii, H.-O.: Stochastik, de Gruyter, 2015
Giraud, C.: Introduction to High-Dimensional Statistics, CRC Press, 2015
James, G., Witten, D., Hastie, T., Tibshirani, R.: 

An Introduction to Statistical Learning (with Applications in R), Springer, 2013
Richter, S.: Statistisches und maschinelles Lernen, Springer, 2019
Shao, J: Mathematical Statistics, Springer 2003
Trabs, M.; Jirak, M.; Krenz, K.; Reiß, M.: Statistik und maschinelles Lernen, Springer, 2021

https://link.springer.com/book/10.1007/978-3-662-62938-3
http://www.math.hu-berlin.de/~mreiss
https://link.springer.com/book/10.1007/b97553
https://link.springer.com/book/10.1007/978-3-662-59354-7
https://www.di.ens.fr/~fbach/ltfp_book.pdf
http://www-bcf.usc.edu/~gareth/ISL/
https://ebookcentral.proquest.com/lib/huberlin-ebooks/detail.action?docID=1756633
https://hu-berlin.hosted.exlibrisgroup.com/primo_library/libweb/action/display.do?tabs=detailsTab&ct=display&fn=search&doc=HUB_UB_ALMA_DS51628716240002882&indx=1&recIds=HUB_UB_ALMA_DS51628716240002882&recIdxs=0&elementId=0&renderMode=poppedOut&displayMode=full&frbrVersion=&frbrSourceidDisplay=HUB_UB_ALMA_DS&frbrIssnDisplay=&vl(1UI0)=contains&dscnt=0&frbrRecordsSource=Primo+Local&vid=hub_ub&mode=Basic&lastPag=&institution=HUB_UB&highlight=true&rfnGrp=frbr&frbrJtitleDisplay=&tab=default_tab&dstmp=1507123249862&frbg=501950300&pcAvailabiltyMode=false&vl(D200784468UI0)=any&lastPagIndx=&frbrSrt=date&query=any,contains,georgii+stochastik&frbrEissnDisplay=&search_scope=default_scope&scp.scps=scope:(HUB_UB_ALMA),primo_central_multiple_fe&fctV=501950300&cs=frb&bulkSize=30&fctN=facet_frbrgroupid&displayField=all&fromDL=&vl(freeText0)=georgii%20stochastik&dum=true
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