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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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A PR B EHRSEons B4ER2N 4 - Have well-founded expertise in mathematics and be .
capable of logical reasoning.
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science so as to conduct interdisciplinary research in the future
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Be capable of independent thinking and have the problem-solving skills.
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¥ ¥ i B # Teaching Schedule & Content

#F = Week R % Subject/Topics # xRemarks
1 /Tﬂ’; iE'JEi% A4 % 4ca T2 Introducing measure theory,
integration theory and convergence theorems
2 B k2 Mt Relating to probability theory
3 ip ¥ 72% 4 i Exponential families of distributions
4 L b e i Sufficiency and minimal sufficiency
5 # 4 + 3% Continuation
6 #esld =@l 2 ous i Ancillarity, completeness and sufficiency
7 L3F 4 3 Convex loss functions




8 UMVU &3+ # UMVU estimators

9 #p ¢ ¥ 223 Midterm Exam

10 UMVU 3% UMVU estimators

11 2 4% %3¢ Information inequality

19 ¥ Iz actt ¥ & & Jzaett Convergence in probability and in
distribution

13 %t 5 + ¥ Continuation

14 Brigse 44 Asymptotic efficiency

15 Bx FEN B3 E 2 Maximum likelihood estimators and
efficiency

16 asymptotic confidence intervals

17 EM algorithms.

18 # % % 33 Final Exam
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|:| ¥ P Lecture |:| & B 23#Group Discussion |:| 28.F ¥ Field Trip

|:| H s Miscellaneous: #3k ¥ 48 ¥ i Lectures, problem sets and examinations
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|:| # 4 F B Community Practice |:| # % £ 1% Industy-Academia Cooperation

3¢ & i¥(Transdisciplinary Projects)

|:| B 7% %% Transdisciplinary Teaching |:| Bk s %% Inter-collegiate Teaching

|:| #§F & 3 Courses Co-taught with Industry Practitioners
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#%+ 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.)
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