Middle East Technical University

Department of Statistics

Spring 2013-2014
STAT 552 Probability and Statistics II
Instructor: Assoc. Prof. Dr. Özlem İLK DAĞ, 134, Department of Statistics
E-mail: oilk@metu.edu.tr 
Phone: 210 53 26

Course Web page: http://www.metu.edu.tr/~oilk/s552.html

Textbook: No particular text book.
Reference Books & Papers: 
Bain & Engelhardt. Introduction to probability and mathematical statistics, 2nd edition. (1992)
Casella, G. & Berger, R.L. Statistical Inference. (1st or 2nd Edition). Thomson Learning. (2002 or 1990)
Roussas, G.G.. Introduction to Probability and Statistical Inference, Academic Press. (2003)
Roussas, G.G.. A first Course in Mathematical Statistics, Addison-Wesley P.C. (1973)

Tentative Course Outline:
. Short review of S551

. Order statistics and Limiting Distributions.
. Exponential families. 

. Some methods for point estimation. 
. Some properties of estimators: e.g., unbiasedness, sufficiency, consistency, completeness, efficiency
. Minimum variance unbiased estimators.

. Cramer-Rao inequality, Fisher Information.

. Hypothesis testing: concepts, uniformly most powerful tests, generalized likelihood ratio tests.

. Interval estimation.
	Grading Policy:
Homeworks :   10 %

2 Midterm Exams :   20 % each  
Final Exam :    35 % 
Problem sessions: 15 %
Since this is a tiny class, you will be providing some of the problems and their answers. Particularly, you will be asked to find and solve problems in class on topics that are solved in the previous lecture. These will be constituted as the problem sessions. 


Some ground rules:

· You are expected to attend all classes and exams. There will be only one comprehensive makeup exam to replace midterm or final exams at the end of semester. This can be only taken if you have a valid medical report or similar formal verification. 
· Students who receive NA from the course do not have a right to take a resit exam.   
· No matter what the situation is, I have ZERO tolerance for plagiarizing (cheating). If one chooses to copy other’s work, s\he chooses grade over learning and is unfair to her\his classmates. There will be legal consequences.

· Late homeworks will NOT be accepted. 
· Please check your e-mails and course web page frequently. 
· Please do not have last minute requests and please respect my schedule. For discussions and questions, try to come during my office hours, or make an appointment in advance. 

Wish you a nice and educational semester!
