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Course Announcement
Nonparametric Statistics

Winter semester 2026/27

Lectures and exercise class
Day Time Room

Lecture Tuesday 11:00–13:00 1.115
Lecture Thursday 13:00–15:00 1.115
Exercise class Thursday 11:00–13:00 3.011

First lecture: 13.10.2026.
All classes: Rudower Chaussee 25 (Johann-von-Neumann Haus).
Exercise class instructor: Dr. Nicolai Amann.

Content
Nonparametric regression, density estimation, kernel and projection estimators, upper risk
bounds, adaptive estimation, minimax lower bounds, neural networks.

Prerequisites
Stochastik I is required. Stochastik II and Mathematical Statistics are helpful but not
required.
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