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— . HEEHE XL The purpose of this course is to develop knowledge of the fundamental probability
tools for quantitatively assessing risk. The application of these tools to problems
encountered in actuarial science is emphasized. A thorough command of the
supporting calculus is assumed. Additionally, a very basic knowledge of insurance
and risk management is assumed.
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2 Point Estimation (maximum likelihood estimation) 4
=. SRIRERR + BRAEE BT (3/EF) + B REFEAR(1/NEF)
#*?ng'ﬁgﬂ 3 Point Estimation (maximum likelihood estimation) 4
BEEE RISEEIR + R LETE (3/NES) +EREAR(1/\BE)
4 Point Estimation (A simple regression problem) 4
FRFLEESR + P EENGER (3/1NKR) +E RERRAR (/1)
5 Point Estimation (Bayesian Estimation) 4
FRFEERE + R R E 3/ B BGRRAR(1/NF)
6 Interval Estimation (for Mean and difference) 4
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7 Interval Estimation (for Proportion and Sample Size) 4
FRFRIEIR MR R E B/NF) B REREAR(1/NER)
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9 Test about one MeaniRf2:EiZ+ ENEE B B/NE) +| 4
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10 Test about one MeaniRf2 8%+ R LETE (3/h\eF) +ERE| 4
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1 Test of the equality of two meansigEf2:8{%+ BREESE | 4
W (3/1EF) +E REGEAR(1/NEF)
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13 Power of a Statistical Test :Ef2:51%+ E L3TE /M )| 4
+ B AR (1/VBF)

14 Chi-Square Test (Goodness of fit) ZRi2:41%+ BHEEE| 4
EHEm (3/NBF) + B REERR(1/1NEF)

15 Chi-square test (Contingency table) FRf2:8#%+ R L5F| 4
2 (/B + B REGER (1)

16 One way ANOVAZRIZEEIR+ BT E B BhETER 4
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17 Two way ANOVA 2283+ R LTS 3/ +ErEE| 4
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Probability and Statistical Inference (9hR)

. {£% - Robert V. Hogg, Elliot A. Tanis, Dale L. Zimmerman
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