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Syllabus

Statistical Inference: from Data to Models and back F. Dotto

Probability Theory:

Basics of Probability Theory, Random Variables, Transformations and Expectations, Multiple
Random Variables. Examples with the R statistical software

Statistical Inference:

Statistical Models for discrete random variables, Statistical Models for discrete random variables,
Statistical Models for Continuous Random Variables; Delta Method.

Likelihood Function MLE estimators, Asymptotic properties of Estimators, Confidence Intervals,
Test.

R programming for statistical inference

Basics for R programming: vectors, matrices, data frame, lists, owned defined functions.

Basic R functions

R for statistical inference: computing confidence intervals with R and statistical tests.

Basics of data simulation and parallel computing.

Optimizing a function in R: define and optimize the likelihood function
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