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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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BEZALARGKRTES FJb Let Students to have the basic theoretic
B, BEEAELBIESHORE concepts in Probability Theory
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BEFEALAARNLIEBAES, | Let Students to understand the Basic Theory of
Probability
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EZAMENRRIE AL RE| Let Students to have basic theory in Probability
B EE Theory and its application,

Let Students to have the basic theoretic concepts in
Probability Theory and its applications
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109/03/02~ . L _ _
109/03/08 Ch.9, Uniformly Minimum Variance Unbiased
Estimates
109/03/09~ ) o . .
109/03/15 Ch.9, Uniformly Minimum Variance Unbiased
Estimates
109/03/16~ o _ _ _
100/03/92 Ch.9, Decision Theoretic Approach to Estimation
109/03/23~ o _ _ _
1000320 | CR.9, Decision Theoretic Approach to Estimation ,
Other Methods of Estimation
109/03/30~ ) ) . .'
108/04/05 Ch.10, Confidence Intervals (Quizl, using Recitation
Class)
109/04/06~ .
I Ch.10, Confidence Intervals
109/04/13~ ) ]
108/04/19 Ch.10, Confidence Intervals in the Presence of
Nuisance Parameters




109/04/20~
8 109/04/26 Ch.10, Confidence Region and Confidence Interval
with Approximate Confidence Coefficient
109/04/27~ 1
%1 109/05/03 ARt
109/05/04~ ) .
10 109/05/10 Ch.11, The Basics of Testing Hypotheses
109/05/11~
11 Ch.11, Formulation of Some Testing Hypotheses
109/05/17
109/05/18~
12 Ch.11,Neyman—Pearson Fundamental Lemma,UMP
109/05/24
Tests
109/05/25~
13 Ch.11,Neyman—Pearson Fundamental Lemma UMP
109/05/31
Tests
109/06/01~ . ..
14 109/06/07 Ch.11, Exponential Type Families, UMP Tests for
some Composite Hypotheses (Quiz 2, Using
Recitation Class)
15| 98 0 11, Some Applications of Th 2 and 3
109/06/14 11, Some Applications o eorems 2 an
109/06/15~ L
16 108/06/21 Ch.11, Some Applications of Theorems 2 and 3
109/06/22~ . .
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#:109/6/18-109/6/24)
109/06/29~ Ll o
18 109/07/05 BB AL HTF
Ch,11, Likelihood Ratio Tests
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G. G. Roussas, An Introduction to Probability and Statistical Inference, 2nd
edn., Elsevier Taiwan LLC, 2015

it
PR (1)(2) G. G. Roussas, A Course in Mathematical Statistics, 2th edn., Academic
7O Press, New York, 1997
(2) HoggMcKean,Craig, Introduction to Mathematical Statistics, 7th Edition,
2013
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