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STAT 3875 is a continuing course of MATH 2820 (Statistics). This is an advanced
course on the theory and application of statistical methods. Based on the probability,
(point and interval) estimation, testing, and Bayesian theory presented in MATH 2820,
we will focus on some common statistical methods for various types of data, and
develop these methods in a probabilistic and mathematical framework. Topics to be
covered include

® survey sampling,

® two-sample comparison,

@® analysis of variance,

® analysis of categorical data, and

® linear regression.
For each topic, we will explore aspects of statistical modeling, problem formulation,
theoretical statistical inference, and data analysis.
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Textbook: Rice, John A. (2007), Mathematical Statistics and Data Analysis, 3" Edition.

Duxbury Press.
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1. Hogg, R. V., McKean, J. W., and Craig, A. T. (2012), Introduction to

Mathematical Statistics, 7" Edition. Pearson Prentice Hall.
2. Wackerly, D.D., Mendenhall, W., and Scheaffer, R.L. (2007), Mathematical
Statistics with Applications, 7! Edition. Duxbury Press.

=N R VI

~R e x

Homework 30%: Midterm Exam 30%: Final Exam 40%

. Course webpage: http://www.stat.nthu.edu.tw/~swcheng/Teaching/stat3875/

. Prerequisites :

Calculus, Probability, Basic theory of estimation and hypotheses testing
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