厦门大学研究生课程教学大纲与教学计划
学院         经济学院       系（所）      统计系           专业     统计学       

	课程名称（中文）
	高等数理统计
	课程名称（英文）
	Mathematical Statistics

	课  程

编  码
	050222005
	周学时
	4
	学分
	3

	
	
	总学时
	56
	
	

	开  课

对  象
	经济学院硕、博研究生
	任课教师及 职 称
	林明教授

	先修

课程

与

预备

知识
	Mathematical Analysis, Advanced Probability, Advanced Econometrics I


	课程
目标
	This course is offered to graduate students majored in Statistics. A course in measure theory or advanced probability theory prior to this course is recommended. This course covers essential materials in statistical theory, including probability theory, sufficiency and completeness of statistics, unbiased estimation, estimation in parametric models and nonparametric models, hypothesis tests, confidence sets. This course prepares students for studying other advanced statistics courses.



	教材

与

主要

参考

书目
	Textbook

Mathematical Statistics, Jun Shao, Springer, 2nd Edition.

References
《实变函数》，周民强，北京大学出版社
A Course in Probability Theory, Kai Lai Chung, Academic Press.


	主要

内容

提要


	This course covers essential materials in statistical theory, including probability theory, sufficiency and completeness of statistics, unbiased estimation, estimation in parametric models and nonparametric models, hypothesis tests, confidence sets. 

	教  学  进  度  安  排

	时间
	教学内容
	主讲人
	教学方式
	备注

	Week 1 - 4
	Chapter 1. Probability Theory                                   

1.1 Probability Spaces and Random variables
1.2 Integration and Differentiation
1.3 Conditional Expectations
1.4 Asymptotic Theory

	林明
	讲授
	

	Week 5 - 6
	Chapter 2. Fundamentals of Statistics 

2.1 Populations, Samples, and Models
2.2 Statistics, Sufficiency, and Completeness
2.3 Statistical Decision Theory
2.4 Consistency


	林明
	讲授
	

	Week 7 - 8
	Chapter 3. Unbiased Estimation                                 
3.1 The UMVUE
3.2 U-Statistics
3.3 Asymptotically Unbiased Estimators

	林明
	讲授
	

	Week 9 - 10
	Chapter 4. Estimation in Parametric Models                       
4.1 Bayes Decisions and Estimators
4.2 Invariance
4.3 Minimaxity and Admissibility
4.4 The Method of Maximum Likelihood
4.5 Asymptotically Efficient Estimation

	林明
	讲授
	

	Week 11
	Chapter 5. Estimation in Nonparametric Models                  
5.1 Distribution Estimators
5.2 Linear Functions of Order Statistics

	林明
	讲授
	

	Week 12 - 13
	Chapter 6. Hypothesis Tests                                    
6.1 UMP Tests
6.2 UMP Unbiased Tests
6.3 UMP Invariant Tests
6.4 Tests in Parametric Models
6.5 Tests in Nonparametric Modelsr


	林明
	讲授
	

	Week 14
	Chapter 7. Confidence Sets                                     
7.1 Construction of Confidence Sets
7.2 Properties of Confidence Sets
7.3 Simultaneous Confidence Intervals

	林明
	讲授
	

	考试方式及成绩比例
	Homework       20%
Midterm Exam    40%

Final Exam       40%

	院系

分管

领导

意见
	（签章）：

年  月   日
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