MA-407: MATHEMATICAL STATISTICS-II

Statistical inference. Maximum likelihood estimators. Properties of maximum likelihood
estimators. Sufficient statistics. Jointly sufficient statistics. Minimal sufficient statistics. The
sampling distribution of a statistic. The chi square distribution. Joint distribution of the
sample mean and sample variance. The t distribution. Confidence intervals. Unbiased
estimators. Fisher information. Testing simple hypotheses. Uniformly most powerful tests.
The t test. The F distribution. Comparing the means of two normal distributions. Tests of
goodness of fit. Contingency tables. Equivalence of confidence sets and tests. Kolmogorov-
Smirnov tests. The Wilcoxon Signed-ranks test. The Wilcoxon-Mann-Whitney Ranks test.
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