MTHXXXX  Mathematical Statistics
4 SH

Course Description:

This course introduces mathematical statistics, emphasizing theory of point estimations. Topics include: Parametric estimations, minimum variance unbiased estimators, sufficiency and completeness, Rao-Blackwell theorem; Asymptotic (large sample) theory, maximum likelihood estimator (MLE), consistency of MLE, asymptotic theory of MLE, Cramer-Rao bound; Hypothesis testing, Neyman-Pearson fundamental lemma, likelihood ratio test.

Prerequisites:

Probability 1.

Role in the program:

This course contains the basic topics in mathematical statistics theory; the rest of the program relies on it.

