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1. Contact hours:
Lecture/Practicals 70 Others 14 Total 84

2. Objectives:

To improve and expand probabilistic and statistical methodologies .
To learn the fundamental procedures of classical statistical inference and of Bayesian Inference

3. Programme:

Random vectors. Joint and conditional distributions. Functions of random variables .

Probability distributions in n-dimensional space. Multivariate Probabilistic Models. The binormal and
multinormal distributions. The multinomial distribution.

Limit laws. Stochastic convergences. The delta-method.

Classical Statistical Inference: Estimation Theory and Hypothesis testing. The likelihood-ratio test.
Introduction to Bayesian Statistics.
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5. Assessment:

Final exam
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