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Brief bio

• Professor of Computational Statistics, University of
Copenhagen. Head of section of Statistics and Probability
Theory, Department of Mathematical Sciences.

• Has been editor of Scandinavian Journal of Statistics and
Chair of the European Regional Committee of the Bernoulli
Society.

• Has been a member of a number of hiring and assessment
committees – in Copenhagen and internationally.

• Supervised 35 students for their master’s theses.

• Main supervisor for 6 graduated PhD-students, and currently
supervising 3 PhD-projects.

Slide 2/14 — Niels Richard Hansen — The Danish PhD-programs in Statistics — November 18, 2020



un i v er s i ty of copenhagen department of mathemat i ca l s c i ence s

The Danish PhD program

• 3 years program

• 1/2 years of coursework

• 1/2 years of teaching

• 2 years of research, including mandatory stay abroad

• Prerequisite is the equivalent of a 3 years BSc and 2 years
MSc

Recently, 3 + 5 programs require only a BSc, but are not widely
used.
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Statistics research departments in DK
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PhD degrees in Statistics in DK 2016-2020∗

Department # PhD # Faculty

Aalborg Math 6 10
South DK Math 4 4
Aarhus Math 10 12
Copenhagen Math 14 13
DTU Compute 15 15
South DK Biostat 2 5
Aarhus Biostat 5 7
Copenhagen Biostat 6 14

Total 62 80

∗Based on a survey among the departments. Numbers are ballpark figures.
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Where did they go?

Position Number

Postdoc 12
Tenure-track 8
Public institutions 5

Pharma 7
Energy 5
Finance/Insurance 4
Data Scientist 3
Consultancy 1
Other 2

DTU Compute excluded. A verbal description of their students’ career tracks

matches the distribution above.
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Funding

Source Percentage

University 32%
Independent Research Fund DK 18%
Innovation Fund DK1 10%
Other DK 8%
Public international funding2 8%
EU 5%
VILLUM 16%
Novo Nordisk Foundation 3%

1Supports industrial PhD-students co-financed by companies.
2E.g. NIH and home country financed students.
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Funding landscape in DK
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In which direction is statistics moving?

From Computer Age Statistical Inference by Efron and Hastie.
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From Computer Age Statistical Inference

Quoting Efron and Hastie:

A great amount of ingenuity and experimentation has gone

into the development of modern prediction algorithms, with

statisticians playing an important but not dominant role.

There is no shortage of impressive success stories. In the

absence of optimality criteria,..., the prediction community

grades algorithmic excellence on performance.

“Optimal” is the key word here. Before Fisher, statisticians

didn’t really understand estimation. The same can be said

now about prediction.

Slide 10/14 — Niels Richard Hansen — The Danish PhD-programs in Statistics — November 18, 2020

https://web.stanford.edu/~hastie/CASI/


un i v er s i ty of copenhagen department of mathemat i ca l s c i ence s

Open problems?
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Important topics to think about for statisticians

• The Science about Data Science; empirical research;
meta-analysis of how the data analysis is done and how data
scientists work.

• Models of data pipelines with well understood statistical
properties; post-model selection inference.

• Causality; generalizability; transportability; robustness;
explanability; fairness.

• The interplay between computational complexity and
inferential power.

• Optimality; nonparametric lower bounds.

We cannot justify theoretical research focusing only
on isolated steps like estimating a mathematically
nice parameter in an apriori specified model.
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Important roles for me as a statistician

• Researcher, collaborator, data analyst, software developer.

• Teacher, educator and supervisor.
• How we teach applied statistics to non-statisticians is pivotal

for how statistical methodology will be applied
• Influencing which role statisticians will play in the future
• Shaping the next generation of statisticians

A role I don’t like to see a statistician in: Policeman.
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Conclusion
My best advice today to PhD students is to be good

1 scientists

2 statisticians

3 and then mathematicians

in that order.

The most important ingredients are honesty, desire,
clear thinking, confidence and hard work. If you aren’t

willing to work long, hard hours and sacrifice in pursuit of this

goal, then you are not willing to pay the price and maybe you

should move over and give someone else a chance.

The Real Final Exam, Donald S. Coffey

UCPH MATH has postdoc calls mid November, and PhD calls mid
November and mid April, www.math.ku.dk/english/about/jobs/
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