

Stat 514 : Theory of Statistics II
                                           Rough Sequence of Course Coverage: 

Corresponding chapters in:                                           Casella & Berger       Hogg & Craig

Convergence Concepts:                                                               5, 9, 10                    4,5

Convergence in Prob.


Consistency


WLLN


Convergence in Distribution


CLT


Slutsky’s Thm


Delta Method


CI’s for Means, Proportions, Variances      


Nonparametric Bootstrap

Order Statistics:                                                                                  5                          5

More on Mean and Median


Efficiency Considerations

Chi-Square Goodness of Fit                                                             8, 9                         5
Likelihood, MLE:                                                                             6, 7                        6

Invariance of MLE


Fisher Info.


Cramer Rao Lower Bound


Asymptotic distr. of MLE’s, asymp. efficiency


Observed Info., Expected Info.

EM Algorithm:                                                                                   7                           6          
Sufficiency:                                                                                        6                           7

Factorization Thm.


Exponential Family


Rao-Blackwell Thm.


Complete Statistics


Minimal Sufficiency


Lehmann-Scheffe

Hypothesis Testing:                                                                            8                            8

Neyman Pearson


Expected Loss


LRT, likelihood ratio tests

Bayes Estimation:                                                                             7, 9                        11

Bayes Thm.


Bayes risk, Classical Risk
