Theory of Statistics,
Math 248, 

Spring 2015
Instructor: Alexander Reznikov

Email: aleksandr.b.reznikov@vanderbilt.edu
Office: SC1527

Office Hours: MW 11:10am-12:40pm

Textbook: Modern Mathematical Statistics with Applications, by Jay L. Devore and Kenneth N. Berk

I will try to follow the book. However, I can decide to switch the order of chapters or skip a chapter.
Prerequisite: you should be absolutely comfortable with pages 50—84 of the book, and comfortable with pages 96—271 of the book. The theory given there is from the course Math 247. 

Even though I will remind essential things, they should not be totally new for you. 

Tests: there will be two midterm tests; the exact dates will be announced. There will not be any make-up tests.

Final exam: the comprehensive final exam will be given on April 29th, at 3:00pm.
Homeworks: the homework will be given roughly every Wednesday. They will be due next Wednesday. 

Quizzes: sometimes I will give a quiz at the end of the class. The quiz will have a problem from the homework. I will not announce the days for quizzes. 

Points: homeworks and quizzes are worth 15 points. Midterms are worth 100 points. The final is worth 200 points.
Collaboration: I encourage you to discuss the homework problems with each other. However, you should write the final solutions on your own. 

Extra credit: I do not plan to give any extra credit assignments. 

Grading policy: I expect you to clearly write down the solutions of the homework. I should be able to understand what is written without big effort. No credit will be given for unjustified statements. If a problem requires use of a calculator, it will be written explicitly. 

One worst (or missed) homework will be dropped. 

Preliminary list of topics: we will cover the following topics:
1. Overview: models, samples, statistics
2. Distributions

a. Binomial and Poisson distributions

b. Normal and Cauchy distribution

c. χ2 distribution 

d. Student distribution

3. Point Estimators, requirements for good point estimators

4. Confidence Intervals

5. Tests of Hypotheses 

6. Regression and Correlation

Disclaimer: The above information is subject to change. All changes to the syllabus will be announced in class. 
