	课程大纲

COURSE SYLLABUS

	1.
	课程代码/名称

Course Code/Title
	MAT7036非参数统计
Nonparametric Statistics

	2.
	课程性质

Compulsory/Elective
	选修Elective

	3.
	课程学分/学时
Course Credit/Hours
	3/48

	4.
	授课语言

Teaching Language
	英文板书及英文教材，教师的讲解主要是用英文。 

English textbook and lecture notes. The primary language of instruction is English. 

	5.
	授课教师Instructor(s) 
	曹敏，教授

Min TSAO, Professor

	6.
	先修要求

Pre-requisites 
	MA204数理统计，MA329 统计线性模型； 或授课教师批准
MA204 Mathematical Statistics， MA329 Statistical Linear Models; or permission of the instructor.


	7.
	教学目标Course Objectives

	
	本课程对经典和现代非参数理论做一个系统全面的介绍。这些内容包含了基于秩的经典非参数统计方法, U-统计量理论，自助法和经验似然法一类的计算强度高的现代非参数统计方法。
This course provides a comprehensive introduction to classical and modern nonparametric statistical methods.  It covers classical rank based nonparametric methods，U-statistics, as well as modern computation intensive methods such as the jackknife, bootstrap and empirical likelihood methods.



	8.
	教学方法Teaching Methods 

	
	本课程将从国际知名的数理统计专著中选材。注重学生对数理统计理论的深入理解和发挥。为学生们以后阅读参考文献和开展相关的科研工作打好基础。

Course material will be selected from well-known textbooks on nonparametric statistics. The emphasis of the teaching will be on helping students obtaining an excellent understanding of the nonparametric statistics theory and developing their ability to apply these fundamental theories for future research.

	9.
	教学内容Course Contents

	
	Section 1
	Introduction to statistical inference (1 weeks)

	
	Section 2
	The dichotomous data problem (1 week)

	
	Section 3
	One-sample location problem (2 weeks)

	
	Section 4
	Two-sample location problem (1 weeks)

	
	Section 5
	Two-sample dispersion problem and other two sample problems (1 week)

	
	Section 6
	The one-way layout (1 week)

	
	Section 7
	The two-way layout (1 week)

	
	Section 8
	Kernel smoothing (1 week)

	
	Section 9
	One-sample and two-sample U-statistics (2 weeks)

	
	Section 10
	Jackknife and Bootstrap (3 weeks)

	
	Section 11
	Empirical likelihood (2 weeks)

	10.
	课程考核Course Assessment

	
	Homework 20% + Midterm 30% + Final 50%

	11.
	教材及其它参考资料Textbook and Supplementary Readings

	
	1. M. Hollander, D. A. Wolfe and E. Chicken. Nonparametric statistical methods. Wiley. 2013.

2. A.C. Davison. Statistical Models. Cambridge Series in Statistical and Probabilistic Mathematics. 2003.

3. J. Shao. Mathematical Statistics. Springer-Verlag. 1998. 

4. Bradley Efron and Robert J. Tibshirani. An introduction to the bootstrap. Chapman & Hall. 1993.

5. Art B. Owen. Empirical likelihood. Chapman & Hall/CRC. 2001.


