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Becslések és hipotézisvizsgalat tobbdimenzids paramétertérben: Fisher-informécids-matrix,
likelihood-hdnyados-préba. Hipotézisvizsgélat tobbdimenzids Gauss-modellben:
Mahalanobis-tdvolsdg, Wishart-, Hotelling-, Wilks-eloszlasok. Lineéris becslések, Gauss—
Markov-tétel. Regresszidanalizis, egy- és tobbszempontos varianciaanalizis, mint linedris
modell. ANOV A-tablazatok, Fisher—Cochran-tétel. Fokomponens- €s faktoranalizis. Faktorok
becslése €s forgatasa, hipotézisvizsgalatok a faktorok szdmadra.

Hipotézisvizsgélat és I-divergencia (diszkrét eset).

I-vetiiletek, exponencidlis eloszldscsaldd esetén a maximum likelihood becslés, mint I-vetiilet.
A megfelel6 I-divergencia-statisztika hatareloszlasa. Kontingenciatablazatok analizise
informécidelméleti modszerrel, loglinearis modellek. Informdcidelméleti alapu statisztikai
algoritmusok: iterativ aranyos illesztés, EM-algoritmus. Maximadlis entropia mddszere.
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Multivariate statistical inference in multidimensional parameter spaces: Fisher’s information
matrix, likelihood ratio test. Testing hypotheses in multivariate Gauss model: Mahalanobis’
distance, Wishart’s, Hotelling’s, Wilks’ distributions. Linear statistical inference, Gauss—
Markov theorem. Regression analysis, one- and two-way analysis of variance as a special case
of the linear model. ANOVA tables, Fisher—Cochran theorem. Principal component and factor
analysis. Estimation and rotation of factors, testing hypotheses for the effective number of
factors.

Hypothesis testing and I-divergence (the discrete case). I-projections, maximum likelihood
estimate as I-projection in exponential families. The limit distribution of the I-divergence
statistic. Analysis of contingency tables by information theoretical methods, loglinear models.
Statistical algorithms based on information geometry: iterative scaling, EM algorithm.
Method of maximum entropy.
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