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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 ABDEE
BARER, L#HBZE—m 4% E| understand the concepts of
Tt E2 Rk, sufficiency and
completeness of a statistic
Students also know how to
find the UMVUE of a model
parameter,
2| Bk AR R A AR5 5 BEAE ST 2 49 77 | Students are able to C5 ABDEF

B £k, RAMALER R K | construct different kinds of
%, LEFREEAEH A E £ R4 T3 estimators such as

HE—EEF=EZES, moment 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 in how to make a
null hypothesis and how to
construct an optimal test for
hypotheses testing,
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S|P ez R % (Subject/Topics) #
100/02/14~
1 100/02/90 Ch.10, Confidence Intervals in the Presence of
Nuisance Parameters
5 100/02/21~ Ch10. A Confid Region for in the Distributi
100/02/27 Y, onridence KRegion IOr in e Distribution
100/02/28~
3 100/03/06 Ch.10, Confidence Interval with Approximate
Confidence Coefficient
100/03/07~ ] .
4 L0033 | CR1L, The Basics of Testing Hypotheses
100/03/14~
5 100/03/20 Ch.11, Formulation of Some Testing Hypotheses
(Quiz 1, Using Recitation Class)
100/03/21~
6 Ch.11,Neyman—Pearson Fundamental Lemma, UMP
100/03/27
Tests
100/03/28~
7| oo/ | Ch11, Exponential Type Families, UMP Tests for
some Composite Hypotheses
) 100/04/04~ Chil S Aoolicat . 5 and 5
100/04/10 11, Some Applications o eorems 2 an
100/04/11~ o ]
9 100/04/17 Ch.11, Likelihood Ratio Tests
100/04/18~ r s
1) 0004724 A & A
100/04/25~ o ]
1 100/05/01 Ch.11, Likelihood Ratio Tests
100/05/02~
121 1 00/05/08 Ch.12, Likelihood Ratio Tests in the Multinomial
Case and Contingency Tables
100/05/09~ .
13 100/05/15 Ch.12, A Goodness—of-fit Test
100/05/16~
14 0/0 Ch.13, The Principle of Least Squares(Quiz 2, Using
5/22 0
Recitation Class)
100/05/23~
15 Ch.13, The Least Squares of Estimates of and
100/05/29 - 1
Some of their Properties
100/05/30~ .
16 100/06/0 Ch.13, The Least Squares of Estimates of and
5 ; .
Some of their Properties
17| PV 1 18, Normally Distributed E MLE’s of
100/06/12 Lo, Normally Distribute ITOrs S O
100/06/13~ r s
18 100/06/19 MARE KA
Attitude of Learning: (1) Be on time to come to the class,
%}@ (2) Shut off your mobile phone.
i f‘{,?i (3) Don't talk to each other in the class.

(4) Don't sleep in the class.
(5) No food and drink in the class.
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G. G. Roussas, An Introduction to Probability and Statistical Inference,

kA Academic Press, New York, 2003

Ty G. G. Roussas, A Course in Mathematical Statistics,2th.Edn, Academic Press,

T New York, 1997
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