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Course description: A detailed theoretical development: statistical models, 
exponential families, sufficiency, completeness, and detailed properties of point 
estimation. Intended for Honours and MSc students. 
 
Pre-requisites: MATH 320, STAT 305 is recommended. 
 
Textbook: Casella, G. and Berger R.L. (2001). Statistical Inference. Second Edition. 
Duxbury Advanced Series.   
 
Instructor: Ruben Zamar, LSK 331, ruben@stat.ubc.ca 
 
Website: http://www.stat.ubc.ca/~ruben/website/ 
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Tentative topics: 
 
1.  Probability review (Chapter 1-4; two weeks). 
 
2.  Sampling from normal distributions. (Chapter 5; one week). 
 
3.  Order statistics (Chapter 5, one week) 
 
4. Convergence and asymptotic approximation concepts  (Chapter 5; one week).  
Midterm cutoff point). 
 
5. Point Estimation. MLE and EM algorithm (Chapter 6-7; three weeks). 
 
6.  Robustness. (one week) 
 
7. Bayesian methods (Chapter 7 one week). 
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