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Allgemeine Methodenlehre der Statistik

Lecture Mon | 11:00a.m. | 1:00 p.m. | HEU IlI, Grol3e Mantelgasse 2
Tutorial Wed | 2:00 p.m. |4:00p.m. HEU I, Grolie Mantelgasse 2
Tutorial Wed | 4:00 p.m. |6:00p.m.| HEU I, Grolle Mantelgasse 2
Tutorial Thu 2:00 p.m. | 4:00 p.m. Horsaal 1, Neue Universitat
Tutorial Thu 4:00 p.m. | 6:00 p.m. Horsaal 1, Neue Universitat

Start date: Monday, October 17, 2016

Commentary:

The lecture “General Statistical Methods” first treats probability theory and probability
calculation and second inferential statistics. It builds on the preceding lecture “Economics
and Social Statistics”.

The first part of the lecture introduces basic probability concepts. It then presents
distributions of one-dimensional random variables and joint distributions of random
variables. Furthermore, we will discuss limit theorems. Limit theorems are fundamental for
the second part of the lecture on inferential statistics. In inferential statistics, we mainly
consider ways to draw conclusions from a random sample to a population. Essentially, we
look at the properties of estimators which make such conclusions possible. A further related
approach is hypothesis testing. When testing a hypothesis, we first formulate a hypothesis on
the population and then test their validity within the random sample.
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Course content:
I. Probability Theroy

Basics of Probability Theory

One-dimensional Random Variables and their Distributions
Joint Distributions of Random Variables

Limit Theorems

HopE

I1. Inferential Statistics

o1

Random Sampling

Point Estimation
Distribution of Estimators
Interval Estimation
Hypothesis Testing
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Course language: German

Transcript of records:

Your grade for this course will be determined in a final exam.
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