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Outline 
 
The main goal of this course is to expose students to some key concepts of statistical 
inference, with a focus on likelihood-based methods. The module will cover the following 
topics: 
 
-       Likelihood function 
-       Sufficiency and exponential families 
-       Likelihood principle 
-       Inferential approaches and problems: overview 
-       Maximum likelihood estimation for regular and irregular models 
-       MLE properties: invariance under reparameterization, consistency, asymptotic 
normality 
-       Asymptotic distribution of the log-likelihood ratio 
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