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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.




ASARRE P IRE PR s AT P 4 AR L

- P RARGER)

(- ) Mznar (Cognltlve MACAHR 1 Cl =R ~C2Hf-C3 &* ~C4 »47 -
Co #=#~C6 £l
(=) "#ta , (Psychomotor f#£P)4E# @ Pl #-i ~ P2 8 F & ~ P3 M= 4k i -
P4 B33 it ~PH pd it ~P6 £]iF
(=) THR ) (Affective BHAAES (AL 452 A2 F B A3 €4 M R
5 pit ~ A6 7B

CRERERE TARA S T RO 4 ) 2R

( ViR B KE P RS B H 2 r;&fm s PER e TR e RE s
ﬁﬁ“?@f?ﬁt‘li $RC-P~AR P -3

(CO)FHE "TPEAE S §1-62 558 WHAEFHEETT (b4 nde T RE 5
HREZCI~CHComp R 3 HC6T7 > L BHFLPHRAESTR) -

(ZHR R m A REPERABHERE T (DR ) - EARKEIHREFHE
DO A ) 3 P RITHES SR T ()P4 e
(4o T (o) Fwin 4 | 7 4 RA~ AD ~ BEFPF > Q|35 7] o )

i o8 0 (7 <) Fo 0 () R
L > T (%~
5 BA |5 (P i
1| B AR T AN ER ZMHME| Students are able to C5 | ABCD
BARER, H#HLEH—x I % 2| understand the concepts of
TR E 2 Kik, sufficiency and completeness
of a statistic. Students also
know how to find the
UMVUE of a model
parameter,
2 | B A AERR AR A AR5 5 BEAE ST 2 69 77 | Students are able to Cs ABCD
BBy £k, RAMMIER B K | construct different kinds of
%, LERAEEEAE I E B R 4 {T3F| estimators such as moment
HE—EEF=EZES, estimator, MLE, Bayes
estimator, etc..
3 | B A AEmR R & B A5 ST 69 34 R 5T 4% | Students are able to Cs ABCD
T i%e understand how to construct
an optimal confidence interval
for a model parameter,
4 | B A& Bk R IR A A% R ST A4S 7| Students are able to cs ABCD
/io understand how to make a
null hypothesis and how to
construct an optimal test for
hypotheses testing,
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101/09/10~ ] .
1 101/08/16 Ch. 6 Transforming Two or More Random Variables
101/09/17~ . _
2| 101/08/93 Ch. 6 Linear Transformations
101/09/24~ .
3| o000 | Che 6 The Probability Integral Transform
101/10/01~ o
4 o1/10/07 | Che 6 Order Statistics
101/10/08~
3| 101/10/14 Ch. 7 Convergence in Distribution or in Probability
and Their Relationship
101/10/15~ o .
6 Ch, 7 Some Applications of Convergence in
101/10/21 I
Distribution
101/10/22~ o .
7 Ch. 7 Some Applications of Convergence in
101/10/28 I
Distribution
101/10/29~ o
8 101/11/04 Ch. 7 Further Limit Theorems
101/11/05~ ] ) . .
9 101/11/11 Ch. 8 The Basics of Point Estimation
101/11/12~ r s
10 101/11/18 ]
101/11/19~ ) o . .
11 Ch. 9 Maximum Likelihood Estimation

101/11/25




101/11/26~
12 Ch. 9 Some Properties of Maximum Likelihood
101/12/02 . .
Estimations
101/12/03~ . .. . .
13 Ch., 9 Uniformly Minimum Variance Unbiased
101/12/09 .
Estimates
101/12/10~ . .. . .
14 Ch. 9 Uniformly Minimum Variance Unbiased
101/12/16 .
Estimates
101/12/17~ . . . . .
15 Ch. 9 Decision—Theoretic Approach to Estimation
101/12/23
101/12/24~
16 Ch. 9 Decision—Theoretic Approach to Estimation
101/12/30
101/12/31~ . .
17 102/01/06 Ch. 9 Other Methods of Estimation
102/01/07~ 1
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Roussas, G.G. (2003), An Introduction to Probability and Statistical Inference,
¥ skh Academic Press, New York.
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