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COURSE CONTENT

- Point estimation theory:
o Output models

o Assumptions on the measurement process

o Properties of estimators

o Fisher information Cramer-Rao theorem
- Least squares estimators:

o Nonlinear least squares

o Nonlinear least squares

o Linear approximation

o Generalized least squares

o Numerical methods
- Maximum likelihood estimation:

o Normal data

o Non-normal data
- Bayesian estimation:

o Choice of prior distributions

o Posterior distributions

o Highest posterior density regions

o Normal approximation to posterior density

- Asymptotic theory:
o Introduction
o Least squares estimation
o Maximum likelihood estimation
- Optimal experimental design:
o Introduction
o Generalized measurement procedures
o Probability measures on compact sets

o Optimal design criteria in terms of the Fisher information matrix
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GRADING REMARKS
. Maximum Minimum
Criterion . .
points points
Homeworks 20 12
Project 50 26
Final exam 30 17
Total 100 55




