STATISTICAL DECISION THEORY

We will cover large parts of Chapters 1,2,3,4, and 8
In Berger, Statistical Decision Theory and Bayesian
Analysis, 2nd edition, and some additional topics.

Outline:

Statistics as Decision
Admissibility

~Utility and Subjective Probability
Bayesian Statistics

Empirical Bayes

Stein's Paradox

Applications



