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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.
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of a statistic. Students also
know how to find the
UMVUE of a model
parameter,
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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 fERR AR & B AE 3T 09 AR R SR 45| Students are able to C4 A
T i%e understand how to construct
an optimal confidence interval
for a model parameter,
4 | Bk e R F AR £ A R SFAE 7 | Students are able to C4 A
/io understand how to make a
null hypothesis and how to
construct an optimal test for
hypotheses testing,
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108/02/18~
108/02/24

Ch. 10 Confidence Intervals

108/02/25~

108/03/03 .
Nuisance Parameters

Ch. 10 Confidence Intervals in the Presence of

108/03/04~
108/03/10

Ch. 10 A Confidence Region for two Parameters in
the Normal Distribution

108/03/11~
108/03/17

Ch. 10 Confidence Intervals with Approximate
Confidence Coefficient

108/03/18~
108/03/24

The Basics of Testing Hypotheses

108/03/25~

108/03/31 | pecting Hypotheses

Ch. 11 General Concepts, Formulation of Some

108/04/01~

9 4= 2a B
108/04/07 HETHIE B

108/04/08~
108/04/14

Ch., 11 Neyman—Pearson Fundamental Lemma,
Exponential Type Families, Uniformly Most Powerful
Tests for Some Composite Hypotheses

108/04/15~
108/04/21

Ch, 11 Neyman—Pearson Fundamental Lemma,
Exponential Type Families, Uniformly Most Powerful
Tests for Some Composite Hypotheses
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108/04/22~
108/04/28
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108/04/29~ L
11 108/05/05 Ch. 11 Some Applications of Theorems 2 and 3
108/05/06~ N .
12 108/05/12 Ch. 11 Likelihood Ratio Tests
108/05/13~ N .
13 108/05/19 Ch. 11 Likelihood Ratio Tests
108/05/20~
14 Ch. 12 Likelihood Ratio Tests in Multinormial Case
108/05/26 .
and Contingency Tables
108/05/27~ .
15 108/06/02 Ch., 12 A Goodness—of—Fit Test
108/06/03~
16 Ch. 12 Decision—theoretic Approach to Testing
108/06/09
Hypotheses
108/06/10~ ) . .
17 Ch. 12 Relationship Between Testing Hypotheses and
108/06/16 . .
Confidence Regions
108/06/17~ sy
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G.G. Roussas (2015), An Introduction to Probability and Statistical Inference,
¥k h 2nd. ed. Elsevier Taiwan LLC, Taiwan,
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1. Roussas, G.G. (1997), A Course in Mathematical Statistics, 2nd Ed.,
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Mathematical Statistics, 7th edition, Pearson Prentice Hall,
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