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決策理論 

 
Question: 

For best profit, how to make a decision (sell or Junk) based on the observed data 𝑝̂ ? 

 



主要課程內容概要 

(1) Survey sampling:   

Simple random sampling 

 

(2) Probability and Distribution 

   (a) Random Variable and Transformations 

(b) Mean, Variance, Delta Method 

(c) Some Commonly Used Distributions 

 

(3) Point Estimation 

(a) Method of Moments 

(b) Maximum Likelihood Estimator (M.L.E) 

(c) Asymptotic theory for method of moment estimator and M.L.E 

 

(4) Data reduction 

(a) Sufficient and Complete statistic 

(b) Unbiased, Efficiency and Mean Square Error 

(c) Rao-Blackwell theorem, Cramer-Rao inequality and UMVUE 

       

(5) Interval Estimation 

(a) Pivotal quantity and Confidence Intervals 

(b) Asymptotic confidence intervals and Bootstrap Confidence Interval 

 (c) Sample size determination 

 

(6) Hypothesis testing 

(a) Type I error, Type II error, and P-value 

(b) Likelihood ratio tests 

(c) Neyman Pearson Lemma 

 

 

 

 

 

 

 

 

 


