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This course focuses on the concepts of 1. Principle of data reduction
involving sufficiency and completeness; 2. Point estimation of parameter; 3.
Interval estimation of parameter and 4. Hypothesis testing,
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BARER, L#HAZE—& % EZ| the model parameter is summarized through the use
TRtk a‘]‘ﬁzﬁi%o of sufficient statistics and understand how to find a

unbiased statistics with minimum variance,
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Students will know various methods of finding point
estimators including 1. method of moments; 2.
maximum likelihood method; 3. Bayes method.
Student will also know the methods of evaluating
estimators,

32&%%%@@@%%%&&%@
Tr iAo,

Students will know various methods of finding
interval estimators and the methods of evaluating
the estimators,
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Let students know the rationale underlying
hypothesis testing and the methods of finding (and
evaluating) tests,
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114/09/15~ ) ) ]
1 114/09/91 Transforming a single random variabl

114/09/22~ ) ]
2 114/09/98 Transforming two random variables

114/09/29~ ) ]
3 114/10/05 Transforming two random variables




114/10/06~
114/10/12

The probability integral transform

114/10/13~
114/10/19

Order statistics

114/10/20~
114/10/26

Convergence in distribution and in probability

114/10/27~
114/11/02

Some applications of convergence in distribution

114/11/03~
114/11/09
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114/11/10~
114/11/16

Some applications of convergence in distribution
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114/11/23
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Further limit theorems
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114/11/30
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Maximum Likelihood Estimation
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114/12/07
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Maximum Likelihood Estimation
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114/12/14

13

Properties of Maximum Likelihood Estimates
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114/12/21

14

Uniformly Minimum Variance Unbiased Estimates

114/12/22~
114/12/28
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Uniformly Minimum Variance Unbiased Estimates

114/12/29~
115/01/04
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xtt Roussas, G. G.(2003). An introduction to probability and statistical inference.
PR /;;J‘ Roussas, G. G.(1997). A course in mathematical statistics, 2nd ed., Academic
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Ross, S.(2009). A first course in probability, 8th ed. Prentice Hall.
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mathematical statistics, 6th ed. Prentice Hall,
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