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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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1| B AR T AN ER ZMHME| Students are able to C4 | ABDEF
BARER, L#HBZE—m 4% E| understand the concepts of
TR E 2 Kik, sufficiency and completeness
of a statistic, Students also
know how to find the
UMVUE of a model
parameter,
2| B A BERE MR B AR S Bh A3 E 69 7 | Students are able to C5 ABDEF

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 C5 ABDEEF
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 C5 ABDEF
/io understand how to make a
null hypothesis and how to
construct an optimal test for
hypotheses testing,
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1| 0913 | 3%

Ahttp://wwwl.stat.tku.edu.tw/~shuo/class/mathstat9
9.html,

2 | 09/20 | Basic limit theorems

3 | 0927 | Basic limit theorems

4 | 10/04 | Basic limit theorems

5 | 10/11 | Basic limit theorems

6 | 10/18 | Family of distributions

7 | 10/25 | Sufficiency

8 | 11/01 | Sufficiency

9 | 11/08 | Sufficiency

10 [ 11/15 | 3+ FRA

11 | 11/22 | Sufficiency

12 | 1129 | Completeness

13 | 12/06 | Completeness

14 | 12/13 | Method of moments

15 | 12/20 | MLE

16 | 12/27 | MLE

17 | 01/03 | Unbiasedness

18 [ 01/10 | ARF HKA

B a ¥ A http://wwwl.stat.tkuedu.tw/~shuo/class/mathstat99.html,
ALER

KEXE | ZE(ER)

Roussas, G. G. (2003). An Introduction to Probability and Statistical Inference,
Academic Press,




3% Bhttp://wwwl.stat.tku.edu.tw/~shuo/class/mathstat99 html,
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