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This course focuses on the concepts of 1. Order statistics; 2. Limiting
distribution; 3. Principle of data reduction involving sufficiency and
completeness; 4. Point estimation of model parameter; 5. Interval estimation
of model parameter and 6. Hypothesis testing,
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BEEERE I BV EX D Tié’] Students are able to understand the concepts of
BARER, THEZHE—& I8 E| sufficiency and completeness of a statistic. Students
TR &2 Kk, also know how to find the UMVUE of a model

parameter.

2| B A Reuk R R FE I T B AE 32 89 7 | Students are able to construct different kinds of
FEeEh £k RABEMLER B K | estimators such as moment estimator, MLE, Bayes
%, LR ELAE ST 0 & & R4 fT3F| estimator, etc..
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3 BEBR AR & R AE 3T 09 3245 R 3745 | Students are able to understand how to construct an
7 ik optimal confidence interval for a model parameter,

4 HE B MR AR XA £ A4S B S 77 | Students are able to understand how to make a null
o hypothesis and how to construct an optimal test for

hypotheses testing,
HEPHE2ZPEEAY Poind HEAFREKE S FaEE N
}:;I‘ Sl \ F;}t‘ > /:ﬁ(‘(t:‘_i-) *Z:& - - =T - =\
e P AR oo gy 4 AA2 % wE 2 g5t
L i | A 15 Ex el R
B )

2] WmAw | A 15 U = BlER o~ TTE -~ Hm(F
HE o~ AL)

3] A | A 15 RIS R~ TF o Hwm(E
FE M)

4| A | A 15 HE 3 Bl TTE S HH(7
HE ML)

® ke R £

Hlp e A % (Subject/Topics) %
108/09/09~ )

1 108/09/15 Ch. 6 Introduction
108/09/16~ . .

2 108/08/99 Ch. 6 Linear Transformations
108/09/23~ .

3 108/09/99 Ch, 6 The Probability Integral Transform
108/09/30~ . .

4 108/10/06 Ch. 6 Order Statistics
108/10/07~

31 08/10/13 Ch. 7 Convergence in Distribution or in Probability

and Their Relationship
108/10/14~ .. .
6 108/10/20 Ch. 7 Some Applications of Convergence in
Distribution
108/10/21~

7 Ch. 7 Some Applications of Convergence in

108/10/27 L
Distribution
108/10/28~ ..

8 108/11/03 Ch. 7 Further Limit Theorems
108/11/04~ ) . . .

9 108/11/10 Ch. 8 The Basics of Point Estimation
108/11/11~ g

0 081117 W A A
108/11/18~ ) o . .

1| oe11/24 Ch. 9 Maximum Likelihood Estimation




108/11/25~
12 108/12/01 Ch. 9 Some Properties of Maximum Likelihood
Estimations
108/12/02~
13 Ch. 9 Uniformly Minimum Variance Unbiased
108/12/08 1 potimates
108/12/09~
14 Ch. 9 Uniformly Minimum Variance Unbiased
18712715 1 potimates
108/12/16~ . . . . .
15 108/12/99 Ch. 9 Decision—Theoretic Approach to Estimation
108/12/23~ . . . . .
16 108/12/99 Ch. 9 Decision—Theoretic Approach to Estimation
108/12/30~ . )
17 109/01/05 Ch. 9 Other Methods of Estimation
109/01/06~ . ; . ;
18 L oore | ARF XA ZIMR A A 88 %:109/1/3-109/1/9)
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4 g Roussas,G.G.(2015), An Introduction to Probability and Statistical Inference,
?ﬁ %% | 2nd ed, Elsevier Inc., Taiwan.
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P 1. Roussas, G.G. (1997), A Course in Mathematical Statistics, 2nd Ed.,
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2. Hogg, R. V., McKean, J. W, and Craig, A. T. (2013), Introduction to
Mathematical Statistics, 7th edition, Pearson Prentice Hall,
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