                                                 STAT551B   
                      Probability and Mathematical Statistics, Spring 2010
 

Instructor: Dr. Jianwei Chen
Lecture: MWF 10:00-10:50
               Office: GMCS-516
               Email: jchen@sciences.sdsu.edu
               Office Hours (tentative): Mon 11.00-12.00pm, W 3.30-4.30pm or by appointment

Course Web Page: http://www-rohan.sdsu.edu/~jchenyp/STAT551B2010.htm
 

Textbook:   An Introduction to Mathematical Statistics and its Applications by Richard J. Larsen and Morris L. Marx, Prentice Hall, 4th Edition.

Reference book:  Mathematical Statistics with Applications by Dennis D. Wackerly, William Mendenhall III, and Richard L. Schaeffer, Duxbury Advanced Series, 6th Edition.
Description: This statistical inference course will give students the tools to understand statistical methods and how to use them to analyze data. Topics include the following: point estimation, interval estimation, hypothesis testing, sampling distribution, two-sampling testing problem, goodness-of-fit tests and some applications to regression models. 
 

Prerequisites: Statistics 551A.
Homework:
1) Weekly assignments (except when there are exams) are due in class. No late   homework is accepted. One missing homework assignment is allowed. Also I will drop your lowest homework assignment grade in the end. 
2) In writing up homework, it is not sufficient to give only the answer to a problem; you must show how it was calculated (it is not necessary to show detailed calculations, just enough to show that you know what you are doing). 
3) Discussion of homework with fellow students is encouraged, but the final write-up must be your own. You are welcome to ask me if you have questions.
Exams: All Exams are in-class and closed book. You may bring in a page of notes (8.5x11 inch standard paper, both sides) and a calculator. Make-up exams will only be given for legitimate reasons.

                Exam I (tentative): Wednesday, March 3, 2010
                Exam II (tentative): Wednesday, April 14, 2010
                Final Exam: 8.00-10.00am, Friday, May 14, 2010
Grading: Homework (20%), Exam I (20%), Exam II (20%), and Final Exam (40%) 
Computing: We will encourage the use of R as a statistical software tool for the course.  R is installed on the PCs in GMCS 422/428. You may also download R from the web site www.r-project.org.

Furlough Days: February 15 (Mon), March 15 (Mon) and April 5 (Mon) will be my observed furlough days and there will be no classes for these three days.
Syllabus for Stat551B (tentative)
1. Review probability models and its properties
2. Estimation
    (a)  Point estimation--- maximum likelihood estimator and moment estimator 

    (b)  Interval estimation
    (c)  Properties of estimators
    (d)  Consistency
3. Hypothesis testing
    (a)  The decision rule
    (b)  Testing normal data 

    (c)  Testing binomial data
    (d)  Type I and II Errors

 4. The normal distribution (sampling distribution)
    (a)  The student 
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 distribution

    (b)  The 
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 distribution

    (c)  The 
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 square distribution

 5. Two-sample problems
    (a)  The two-sample 
[image: image4.wmf]t

 test     

    (b)  The 
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test for the two variances
    (c)  Confidence intervals for the two-sample problem

 6. Goodness-of-fit tests
    (a)  Goodness-of-fit test: All parameters known

    (b)  Goodness-of-fit test: Parameter unknown

 7. Regression
    (a) The methods of least squares

    (b) The linear model
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