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Methods of Point Estimation

Point Estimation

A (point) estimator is a fun
tion of random variables, T = T (X
1

, ...,Xn),
whi
h is itself also a random variable.

A point estimate is an out
ome of the estimator t = T (x
1

, ..., xn) =
T (X(u)).
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Maximum Likelihood Estimators
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Method of Moments
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Comparing estimators
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Method of Least Squares

Gunnar Stefánsson Methods of Point Estimation November 3, 2021 6 / 9



Methods of Point Estimation

Linear Estimators
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Minimum Chi-Squared
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Indu
ed Likelihood Fun
tion
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