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Syllabus of Mathematical Statistics 2

Chapter 1: Bayesian Estimation

More Bayesian consepts, Some methods of Estimation,
Informative and non informative prior.

Chapter 2:Interval Estimation:

Confidence Intervals for Means, Confidence Intervals for the
Difterence of Two Means, Confidence Intervals for Proportions
sample size, Confidence intervals for Variance and for ration
between two Variances, Confidence intervals for differences of
probabilites

Chapter 3: Test Of Hypotheses:

General Concepts, Type of test of Hypothesis, Critical Region, Best of
Critical region statistical test, Neywan — Pearson Theorem uniformly most
powerful test, Likelihood ratio test, Sequential test.
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Confidence Intervals

Parameter Assumptions

7] N{p,at) or n large,
o known

m Nip,o%)

.
o+ unknown

My — Hy J""'fF-[LE"'E]'

Ni{py,oy)
A =
Ty, Ty KnOwn

Wy — Ly Varances unknown,

large samples




1

i — By Nipy, Fj]' X-¥xi, I.-1|:n+m—2“jsF1|||| +—.
Niwy.a?) noom

b 1

7 r ||Il:n_1-}-1'-i+{i'i'i—ll::lf},

o+ = oy, unknown 5p = | —

Hn = Hy — By Xand }'rﬂli":mﬂl, EI.:I:InlllE{n—'l}I_d
but dependent Wn

P bin,p) ¥ |'Ih'm}|] —{w/n)]
:I: L1y
n 1 large .F!
F1— P bim.p) §_:E_z ., FI\IIP]UH_ P p:[In— )
hiny, p1) : ] 2

=y/m. p1=y/m



Tests of Hypotheses

Hypotheses
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