A F 1008 &R Y 2F Y Pk 4 4

EHRF
NP i R
e yiiv

WU SHUO-JYE

MATHEMATICAL STATISTICS
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This course focuses on the concepts of 1. Principle of data reduction
involving sufficiency and completeness; 2, Point estimation of model
parameter; 3. Interval estimation of model parameter and 4. Hypothesis
testing.
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Students are able to
understand the concepts of
sufficiency and completeness
of a statistic. Students also
know how to find the
UMVUE of a model
parameter,

C4

ABCD

2 | BARHRMEAEE AT BN
B £ iR RRBANER B K

&, LRRMREEAESTE R R A TSR
AT EZES.

Students are able to
construct different kinds of
estimators such as moment
estimator, MLE, Bayes
estimator, etc..
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Students are able to
understand how to construct
an optimal confidence interval
for a model parameter,
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Students are able to
understand how to make a
null hypothesis and how to
construct an optimal test for
hypotheses testing,

C5

ABCD

w®EP

o J0 Sk 2RE

5P

wE 2

1 f—%iﬁ%?ﬁ#ﬁfh%d’ﬁ&m%ﬁéﬁ
BMARER, L#HBE—RIE
TRt B2 Kk,

’/‘ ~ R %\ﬁ*/

2B AR EIEE I EN S
EwmEh £k RABOLER B K
%, LREMREEAEGNE BRI
H—EEFEZES,

% ERHRE M LR
Tr ik

i~ R AT

2




4 | B AR RIBIAM T EBRIA | B~ 3% - PAEfRA i&g_‘;pjgi; N .
;‘ o ;FL ~ ? 3 ;
ARARZ K ERE L B ARREA M FR B
KL A BREAANZ RSB PO N A R S
T EE RS T FRER P N Fhd s NFLETHRHA B L E R
3 o i : 27
‘ ERE- — falRs ks ‘ffgghi/é‘llfi#ﬁjf@o
’ % E: T2 A oW AN 45 BT P
DFE~E 2~ FoaiBr FRpH DR E A4 S
B ﬁt—‘ T
O FHEBT 8T IL Er M o
S j;g;, e E;—H"”F’%Z.‘Lg \%ﬂ-)}i\é“‘l’iﬁxxiﬁﬁ\ﬁi/rggﬁéﬁj%j\,gﬁ}%‘
¢ wEARRAAEE 89 B K 5y R RS (76 -
R L A L EEFES A AFDT M FR O s HRAERABE
2 -
<> gﬂ < i v,—./:_ﬁ*l.;]ﬂ" ﬂﬁ%ilﬁ}f}‘frﬂ*}@miﬂ{&ﬁ\_@%,%o
VAR B Y L fiEp R I RDEY > fEFE RN s
® AT EEIFTY fois 4 ’*§¥,,3‘£/§3g3'?ﬁl%f_’éﬁ,°
G fedE R Y RE (R A 'frvﬁf*'fr’"}f A\ﬁ}’%\ ?ﬁ:g;?;}:i,;; GRS G ST
’ ;l—v;fpﬂ‘;z——?\:’g\»*/‘ ;}"—ral} ﬁ’ j_FF,
B (g @ g LR s AR HEMIEALE 0 A LE T LR
Q @F} | < R %J"’%‘H%‘Wr’ , fE]’Té\a\Fl‘ IEE°
BB SR FHERSRBAF LB AN 0 FIRB A RRARE G
Q / ¢ e B g\:ﬁg\ggé‘;frlﬁ@o
HEEEC A % (Subject/Topics) G ar
101/02/13~ )
1 101/02/19 Unbiasedness
101/02/20~
2 101/02/26 UMVUE
101/02/27~
3 101/03/04 UMVUE
101/03/05~
4 101/03/11 CRLB
101/03/12~ ) ]
5 101/03/18 Asymptotic properties
101/03/19~ . o .
6 1?)1 103/95 Bayes estimator, Minimax estimator
101/03/26~ . o .
7 1?)1 04/01 Bayes estimator, Minimax estimator
101/04/02~ ) ]
8 101/04/08 Confidence intervals
101/04/09~ ) )
9 L01/04/15 Confidence intervals
101/04/16~ s
10 101/04/22 B A
101/04/23~ ) )
11 101/04/29 Confidence intervals




12 ﬁjggjzgw Testing Hypotheses
3] g | MP tests
| o et
o o] wngey ot
1] g | LR tests
| R e
i | s

5 3 Ahttp://wwwl.stat.tku.edu.tw/~shuo/class/mathstat100.html,
AELER

®KEXE | £E(BER)

Roussas, G. G. (2003). An Introduction to Probability and Statistical Inference,

ok Academic Press.

2

\\\Xr
<l
Ty
Sher

1. Hogg, R. V. and Craig, A. T. (1995). Introduction to Mathematical Statistics,
5th edition, Prentice Hall,

2. Roussas, G. G, (1997). A Course in Mathematical Statistics, 2nd edition,
Academic Press,

3. Mood, A. M., Graybill, F. A, and Boes, D. C. (1974). Introduction to the
Theory of Statistics, 3rd edition, McGraw—Hill,

4. Wackerly, D. D.,, Mendenhall, W, and Scheaffer, R. L. (2008). Mathematical
Statistics with Applications, 7th edition, Brooks/Cole Cengage Learning,

e gzﬁzi BO(A Py e an T e (v KR Y)
\ SV % @FEHFE:250 % SWFFE:300 %
Voot
T8 | emxrd 1350 %

Sl 5 o2\
?_%1}\

O L EF#) 1100 %

"HEE A F I ks n Chttp://info. ais. thku. edu. tw/csp & ¥ Fitie
#F (%x http://www. acad. tku. edu. tw/index. asp/) % ##FR T k& F

2 2 . , ,
(RS ST T

A WE AEE S o R T RRRPE > » AR PR A F I LALMH
TMSXB380582 2C $4F /£ 4F 2012/4/17  11:56:46




