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Theory of Estimation This book is sequel to a book Statistical Inference: Testing of
Hypotheses (published by PHI Learning). Intended for the
postgraduate students of statistics, it introduces the problem of
estimation in the light of foundations laid down by Sir R.A. Fisher
(1922) and follows both classical and Bayesian approaches to
solve these problems. The book starts with discussing the
growing levels of data summarization to reach maximal
Cl} DOWNLOAD PDF summarization and connects it with sufficient and minimal
sufficient statistics. The book gives a complete account of
theorems and results on uniformly minimum variance unbiased
estimators (UMVUE)-including famous Rao and Blackwell
theorem to suggest an improved estimator based on a sufficient
statistic and Lehmann-Scheffe theorem to give an UMVUE. It
discusses Cramer-Rao and Bhattacharyya variance lower
bounds for regular models, by introducing Fishers information
and Chapman, Robbins and Kiefer variance lower bounds for
Pitman models. Besides, the book introduces different methods
of estimation including famous method of maximum likelihood
and discusses large sample properties such as consistency,
consistent asymptotic normality (CAN) and best asymptotic
normality (BAN) of different estimators. Separate chapters are
devoted for finding Pitman estimator, among equivariant
estimators, for location and scale...
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It is really an amazing pdf which i actually have possibly read. | really could comprehended almost everything using
this published e pdf. Its been printed in an remarkably easy way and it is just soon after i finished reading through this
book in which in fact changed me, modify the way in my opinion.

-- Jena Jacobi

This pdf is great. This really is for anyone who statte there had not been a well worth studying. You may like just how
the writer compose this pdf.
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