
                 Probability and Statistics 

Syllabus 

General information 
Semester: Fall 2018 
Course number: MATH-SHU 235 
Credit Hours: 4 
Prerequisite: MATH-SHU 110 
 
Lecturer: Vittoria Silvestri  
Email: vs85@nyu.edu 
Office: 1140 
Office hours: M 3:00-4:00pm, or by appointment.  
 
Teaching Assistant: Zhehua Li 
Email: zl526@nyu.edu 
Office: 1133 
Office hours: Th 3:00-4:00pm, or by appointment. 
 
Learning Assistant: Yiyang (Allan) Sun 
Email: ys2380@nyu.edu 
Office hours: T-T 9:00-11:00am, 5th floor (starting from week 2).   
 
Lectures                                             Recitations (1)                              Recitations (2) 
Classroom: 310                                 Classroom: 310                             Classroom: 309   
Times: M-W 1:15-2:30pm               Time: F 1:15-2:30pm                   Time: F 1:15-2:30pm 
Lecturer: V. Silvestri                         Instructor: V. Silvestri                  Instructor: Z. Li                  
 
Expected weekly time commitment  
Lectures: 2.5 hours/week 
Recitations: 1.25 hours/week 
Weekly total: 3.75 hours 
Semester total: 52.5 hours 
 
Course Description 
Probability and Statistics play an important role in many of the sciences. In this course 
we will study probability and statistics using calculus as an essential tool. Topics 
discussed include probability spaces, random variables, probability distributions, 
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moments, conditional probability, laws of large numbers, central limit theorem, 
statistical inference and hypothesis testing.  
 
Course Textbooks 
There is no required textbook.  
Suggested readings are:  

• A first course in probability, Sheldon Ross. Pearson, 2014. 
• Probability: an introduction, Geoffrey Grimmett and Dominic Welsh. Oxford 

University Press, 2014. 
• Statistics: theory and methods, Donald Berry and Bernard William Lindgren. 

Duxbury Resource Center, 1996.  
 

Teaching and Learning Methodologies 
This course, which meets two days a week plus one recitation session, is organized 
around lectures, readings, quizzes, and discussion. 
 
Exams and grades 
There will be 3 exams, tentatively scheduled on weeks 6th, 10th and 14th. In addition, 
there will be 12 classroom quizzes, roughly every week. Only 10 out of the 12 quizzes 
will count towards the final grade: the 2 quizzes with lowest grade will be dropped. If a 
student does not attend a quiz, this will be counted as dropped (thus each student has 2 
excused absences). If for extraordinary circumstances (such as extended medical 
problems or other emergencies) you have to miss more than 2 quizzes, you must send 
me an e-mail no later than 24 hours before the quiz is scheduled. 
Both exams and quizzes are closed books and closed notes. Calculators will not be 
allowed, unless otherwise specified. The exams and quizzes will contribute to the final 
grade as follows:  
Exam 1: 35% 
Exam 2: 20% 
Exam 3: 30% 
Quizzes: 15% 
 
The final score will be converted to a letter grade according to the following cutoffs:  
95-100  A 
90-94    A- 
87-89    B+ 
83-88    B 
80-82    B- 
75-79    C+ 
70-74    C 
65-69    C- 
60-64    D+ 
50-59    D 
<50        F 



Participation and Attendance  
• Attendance is expected. Students are expected to arrive to class on time and 

stay to the end of the class period. Participation is an essential part of learning in 
this course. Students are expected to participate in all facets of classroom 
learning. 

• Cell phones, smartphones and similar electronic devices are a disturbance to 
both students and instructors. All such electronic devices must be turned off 
prior to the start of each class meeting. Laptops are not permitted in class. In 
addition, photographing or filming the instructor/classmates/else is not allowed. 

 
Tentative calendar 
Weeks 1 -2: Probability spaces, events, combinatorial analysis, properties of probability                         
measures, independence, conditional probability. 
Weeks 3-4: Discrete probability distributions, random variables, expectation, 
inequalities, conditional expectation.  
Weeks 5-6: Generating functions, 1st exam.  
Weeks 7-8: Continuous distributions, continuous random variables, properties of 
continuous random variables, multivariate density functions.  
Weeks 9-10: Moment generating functions, limit theorems, Gaussian random variables, 
2nd exam 
Weeks 11-12: Introduction to statistics, maximum likelihood estimation, the Rao-
Blackwell’s theorem, confidence intervals.  
Weeks 13-14: Bayesian estimation, hypothesis testing, 3rd exam.  
 
Ethical guidelines and student code of conduct 
All students are expected to follow the New York University Shanghai Honor Code as 
presented in the NYUSH Undergraduate Bulletin. A student’s responsibilities include, but 
are not limited to, the following: 

• A duty to acknowledge the work and efforts of others when submitting work as 
one’s own. Ideas, data, direct quotations, paraphrasing, creative expression, or 
any other incorporation of the work of others must be clearly referenced. 

• A duty to exercise the utmost integrity when preparing for and completing 
examinations, including an obligation to report any observed violations. 

Students whose class performance may be affected due to a disability should notify the 
professor immediately so that arrangements can be made in consultation with the 
Center for Students with Disabilities to accommodate their needs. Any student who 
needs a reasonable accommodation based on a qualified disability is required to register 
with the CSD for assistance. They should contact the Director of the Academic Resource 
Center for assistance in registering. 


