Please consult Intellec

FEEEMARE  EABEFHRIE Y DRRAE

tual Property Rights before making a photocopy. Please use the textbook of copyrighted edition.

.u]z ¥R
¥&3+414&  Syllabus

AL LAECY 2) 3 % gl FE/IFY 112/1
Course Name in Chinese TR Academic Year/Semester
e 2 A F o
AL ‘7??‘.(41‘ ) . Advanced Statistics
Course Name in English
$p B ‘ BN /
C Cod AM__74600 Department £ L Course-0f fering &t gk
abirse Lotle & Year Department
i ) o . B W/ pER
Type i#13 Elective Credit(s)/Hour(s) 3.0/3.0
PR ”
WAL R
Instructor /H
A 1 At
Prerequisite
?ki&jﬁiﬁ Course Description
Stz AAHGKE MRIR GO E S B R FH ARSTEERGREAAPM LA G
Basic course for statistical reasoning. Develops the theoretical framework in
terms of measure theory. Treats various aspects of the point estimation problem
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Theory of point estimation
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Education
Objectives
A LA ifr;ﬁ;ﬂ BEH® 5 4 o Have well-founded expertise and be capable of logical .
reasoning.
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B [Be able to study other fields of science so as to conduct interdisciplinary research .
in the future.
C LAY ! Rl N - A s g ®
Be capable of independent thinking and have the problem-solving skills.
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#F =t Week R % Subject/Topics # 3xRemarks
| ARRIRE® AW % a2 Introducing measure theory,
integration theory and convergence theorems
2 s k2 B 4 Relating to probability theory
3 ip ¥ 72% 4 i Exponential families of distributions
4 LS L i Sufficiency and minimal sufficiency
5 # 4 + ¥ Continuation
6 #esld =@ ld 2 os it Ancillarity, completeness and sufficiency




1 h3F 4 S Convex loss functions

8 UMVU &3+ # UMVU estimators

9 #p ¢ ¥ 32 Midterm Exam

10 UMVU &8 UMVU estimators

11 % 4% %3¢ Information inequality

19 # Xz aclt & 4 e actt Convergence in probability and in
distribution

13 # 4 + % Continuation

14 Brig s i Asymptotic efficiency

15 Br PR B3t E ¥4 Maximum likelihood estimators and
efficiency

16 asymptotic confidence intervals

17 EM algorithms.

18 # % ¥ i Final Exam
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|:| H s Miscellaneous: #3k ¥ 48 ¥ 2 Lectures, problem sets and examinations

%% % 4] #7 p ® Teaching Self-Evaluation

£1374% % (Innovative Teaching)
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|:| fig %3 Flipped Classroom I:l E3kE* Moocs

4 € # = (Social Responsibility)

I:l f$ 2 iCommunity Practice I:l # % £ 1% Industy-Academia Cooperation

B3¢ & i¥(Transdisciplinary Projects)

I:l % %% Transdisciplinary Teaching |:| Bkt %% Inter-collegiate Teaching

I:l #§7 & 3 Courses Co-taught with Industry Practitioners
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# ¢ ¥ =4 Midterm Exam 30%
#%+ X4 Final Exam 30%
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

Textbook : Lehmann and Casella, "Theory of point estimation".

Reference: Casella and Berger, "Statistical inference".
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)

H w4 L P (Supplemental instructions)




