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This course focuses on the theoretical statistics. Topics include probability
theory, transformations of random variables, data reduction, estimation,
hypothesis testing and asymptotic distribution,
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1|RE A #RAM% E 3 0 BLFL 3| Enable students to understand| ¢5 | A
A, the distribution theory,
2 [FREARRT MABULA, P RAWR| Enable students to understand| 5 A
TERTEHERBRRIES, the Laws of Large Numbers,
the Central Limit Theorem
and some important limit
theorems,
3ERARTMANKRTZ R ZHE| Enable students to understand| ¢5 | A
HELARER, T #&—FF 4| the concepts of sufficiency
ErRAETEZ KA, and completeness of a
statistic, and how to find the
UMVUE of a parameter,
4 AEBY A% &1 32 2 BE 45 5T ¥ 49| Enable students to construct cs | A
Ty ikde ) £k, KA E R B K| different kinds of estimators
%, LEFREAE ‘l‘é’J & £ R e {T3F| such as moment estimator,
4@ TE]@-‘ FEZES, MLE, Bayes estimator, etc..
5 & e E AR & M AE 3T 09 345 & 3| Enable students to understand| (5 A
’H-‘jf *, how to construct an optimal
confidence interval for a
model parameter,
6 | 2R 5 & AEBR MR IR XA 3£ 4% A eF A% | Enable students to understand| s A
T %o how to make a null
hypothesis and how to
construct an optimal test for
hypotheses testing,
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o |B Hpdzsz % (Subject/Topics) %
1 122;2;;1? Principles of data reduction

2 122;2;;;? Principles of data reduction

3 122;22;?? Principles of data reduction

4 122;22;?? Point estimation

5 122;222? Point estimation

6 122;22;;? Point estimation

7| 100703727~ Hypothesis testing
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9 122;212? Hypothesis testing
o s
11 122;21;2? Hypothesis testing
12 12?;2;;2? Interval estimation
13 12?;2;;?? Interval estimation
14 12?;2;;;? Interval estimation
15 12?;2;;;? Asymptotic Evaluations
16 12?;22%? Asymptotic Evaluations
17 12?;2?;?? Asymptotic Evaluations
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Roussas, G. G.(1997). A course in mathematical statistics, 2nd ed. Academic
Press.
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