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sets, theory of hypothesis tests, and Bayesian inference,

This course focuses on the theoretical statistics. Topics include distribution
theory, approximation to distributions, modes of convergence, limit theorems,
statistical models, parameter estimation, comparison of estimators, confidence
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1|2 AT M EH T BECIEHAE Students are able to C5 ABCD
o understand the distribution
theory,
2| BARTMABUKAL ¥ RWRZ| Students are able to cs | ABCD
R EFFMEARARRIE S, understand the Laws of
Large Numbers, the Central
Limit Theorem and some
important limit theorems,.
3| BARTBAMHTER T Students are able to C5 ABCD
BMARRR, LTHRIBZE—& A2 EZ| understand the concepts of
TRzt E 2 Kik, sufficiency and completeness
of a statistic. Students also
know how to find the
UMVUE of a model
parameter,
4 AEBS A7 548 32 51 BE AR 3H & 09 77 | construct different kinds of C5 | ABCD
R Eh £k, R AMALER BIK | estimators such as moment
%, R EEAE T & & R 4e {T3F| estimator, MLE, Bayes
H—EEFEZES, estimator, etc,
5 AEBR R & R AR 3T 09 45 R - 4% | Students are able to C5 ABCD
Tr ik understand how to construct
an optimal confidence interval
for a model parameter,
6 | £ AR IR AR AR A T IEME R A 77| Students are able to C5 ABCD
b understand how to make a
null hypothesis and how to
construct an optimal test for
hypotheses testing,
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+ p A=z n % (Subject/Topics)

101/09/10~

101/09/16 Probability Theory

101/09/17~

101/09/93 Probability Theory

101/09/24~

101/09/30 Probability Theory

101/10/01~

I ion
101/10/07 Transformations and Expectations

101/10/08~

I ion
101/10/14 Transformations and Expectations

101/10/15~

I ion
101/10/91 Transformations and Expectations




7 Ejiggzw Common Families of Distributions
8 1212%? Common Families of Distributions
R
10 121212? Common Families of Distributions
11 ﬁjﬁgiw Multiple Random Variables
12 ﬁjgjzzw Multiple Random Variables
13 ﬁjijggw Multiple Random Variables
14 ﬁjiﬁgw Properties of a Random Sample
15 1212;;;? Properties of a Random Sample
16 1212;;2? Properties of a Random Sample
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Casella, G. and Berger, R. L. (2002). Statistical Inference, 2nd ed. Duxbury
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1. Bickel, P. J. and Doksum, K. A. (2001). Mathematical Statistics: Basic Ideas
and Selected Topics, Vol I, 2nd ed., Prentice Hall,

2. Lehmann, E. L, (1983). Theory of Point Estimation, Wiley.

3. Lehmann, E. L. (1986). Testing Statistical Hypotheses, 2nd ed. Wiley.
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