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Example 6.12 (i.i.d restricted normal distribution)

Example 6.13 (i.i.d uniform(0, θ) distribution)

Ch8, p.23

Example 6.14 (multinomial distribution, TBp. 272)

NTHU MATH 2820, 2025  Lecture Notes

made by S.-W. Cheng (NTHU, Taiwan)



Ch8, p.24

Example 6.15 (Hardy-Weinberg Equilibrium, TBp. 273)

Mother

A [1−θ ] a [θ ]
Father A [1−θ ] AA [(1−θ)2] Aa [θ(1−θ)]

a [θ ] Aa [θ(1−θ)] aa [θ 2]

Ch8, p.25
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Example 6.16 (Muon Decay, TBp. 266 & 271)
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Example 6.17 (i.i.d. Gamma distribution, TBp. 270)

Ch8, p.29
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Summary (advantages of MLE)

 Reading: textbook, 8.5, 8.5.1

Ch8, p.31

• Large sample (asymptotic) theory for method of moment estimator and MLE

Definition 6.10 (consistent, TBp. 266)

Theorem 6.2 (consistency of method of moment estimator, TBp. 266)

 method of moment estimator
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Theorem 6.3 (justification for estimating standard errors, TBp. 266-267)

 MLE

Ch8, p.33

Definition 6.11 (score equation, score function)

Definition 6.12 (Fisher information for one-dimensional parameter, TBp.263)
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