ADVANCED STATISTICS
Sept. 2008

e Instructor: HHEE

SERKABEER IM 307
Tel: (02)2737-6767

e-mail: yang@cs.ntust.edu.tw

e Teaching assistant: 2L

BEREXBEER IM 301
Tel: 0926-957-311
e-mail: D9409301@mail.ntust.edu.tw

e Course Topics:

Review the distinction and relationship between probability and statistics, the concepts of
sampling, sample statistic, sampling distribution, sampling error.

Definitions of random variable, expectation/variance, probability distributions,
joint/marginal /conditional probability distributions.

Correlation between two random variables—statistical independence, covariance/correlation,
bivariate normal distribution/simple linear regression.

Iterated expectation, total variation/variation between groups/variation within groups.

Quantifying sampling error (statistical inference)—p-value/ statistical significance/hypothesis
testing/ confidence interval.

Correlation exploration—stratified sampling (remove variation between groups), cluster sam-
pling (remove transportation cost).

Texts:
o fREIR HBuE E (FEESBAT (02)2351-2587)
o EIRBERE BHE £  (FEESAT (02)2351-2587)
Background Assumed: None.
Grading:
(1) Quizzes (20%)  (2) Midterm (30%)  (3) Final (30%) (4) Homework (20%)
Exam Policy:

(1)
(2)
(3)

No make-up quiz will be given.
A zero will be given on any suspected cheating quiz and exam. (I will be the judge).

Turn in homeworks in the beginning of the class and no late homeworks will be accepted.



