STAT 3509  MATHEMATICAL STATISTICS        Winter 2007PRIVATE 

Instructor:

A. Woodside

office: 4365 HP
phone: 520-2600 ext. 8789







email:  awoodsid@math.carleton.ca







webpage: http://math.carleton.ca/~awoodsid

Prerequisites:
STAT 3508

Text:


Introduction to Mathematical Statistics,  6th ed, by  Hogg, McKean, & Craig

References:

Mathematical Statistics,  by  Freund, J.M.




Introduction to Mathematical Statistics,  by Hoel, P.G.




Mathematical Statistics with Applications,  by Wackerly, Mendenhall, & Scheaffer

Calculators:

Only non-programmable calculators may be used for tests and exams.  Programmable calculators will be confiscated.

Assignments:
There will be  4 or 5  assignments.  ALL assignments count toward the term mark.

Tutorials:

There will be  5 or 6 hand-in tutorials to be done during the Wednesday tutorial period.  Tutorials start Wednesday, Jan. 17.  This will be a hand-in tutorial. 

Tests:


There will be  2  midterm tests.  The first test will be held during the Tutorial Period on Wed. January 31.  The second test will be held during class on  Thursday, March 8. 
Marking Scheme:
Final Exam:

45%




Assignments:

20%




Tutorials:

10%




Midterms:

25% (test 1, 10% & test2, 15%)

NOTE:
1.
A mark of at least 40% is required on the final exam in order to receive a passing grade.



2.
At least  3  assignments must be handed in or an automatic grade of  F  will be given for the course.



3.
All assignments count for your term mark.  Assignments do not all have the same weight.

Solutions:
Solutions to all assignments, review problems, tests, etc. will be put in the Library On-Line Reserves (see instructions on my main webpage). A hard copy will also be put on Reserve in the Library. 

Paul Menton Centre:
Students with disabilities requiring accomodations are encouraged to contact a coordinator at the Paul Menton Centre to complete the necessary letters of accomodation.  After registering with the PMC, make an appointment to come and discuss your needs with me at least two weeks prior to the first in-class test.  The deadline for submitting completed Formal Examination Accomodation Forms to the Paul Menton Centre for April exams is:  Friday, March 9. 

STAT 3509  Approximate Weekly Outline
    Week




Material




Text Sections
PRIVATE 
1
Quick review of 3508 concepts.  Overview of course.  Estimation.  Point estimators, statistics;  Desirable properties of estimators: consistency, unbiasedness.  Consistency and unbiasedness of the sample mean and sample variance.
Chap 4: p197,199,200,206

5.1

2


Desirable properties of estimators: efficiency (minimum variance), Fisher information, Cramer_Rao inequality;  
6.2

3
Finding an estimator by:  Method of Moments, Maximum Likelihood estimation (MLE);  Properties of MLE's
6.1, 6.2

4
Examples;  MLE's for several parameters
6.1, 6.2, 6.4

5
Sufficient statistics: definition, Neyman-Fisher factorization theorem;
7.2

6
Properties of a sufficient statistic:  Rao-Blackwell theorem (improving an estimator by conditioning on a sufficient statistic); Lehmann-Scheffe uniqueness theorem; UMVU estimators
7.3,  7.9

7
Sampling Distributions of estimators and Confidence Intervals.
5.1 p236, 5.4

8
Bayes estimation
11.1, 11.2.1-11.2.3

9
Hypothesis Testing.  Basic concepts of Neyman-Pearson approach: null and alternative hypotheses, simple and composite hypotheses, test statistic, critical region, type I error, type II error, power of a test
5.5, 5.6, 8.1

10
Most powerful tests, uniformly most powerful tests 
8.2

11
Likelihood ratio tests
8.3

12
Chi-square tests.
5.7

13
Review class (if wanted)


WARNING:
The above weekly schedule is subject to change.  Make sure you keep up to date with any changes in order of presentation, etc.   

