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單元 15: 估計量性質與估計法簡介
({… §9.1)

I θ Ññ™¡b, θ̂ Ñ θ í,l¾ (4øÓœ‰b, w}

布˚T抽š}布), † θ̂ ú θ 7ku.Rí

(unbiased) J E(θ̂) = θ (øb°í4”). ¤Õ, õ

,l¾íø<4”Ñ, ^率 (efficiency), ø_4

(consistency), k}4 (sufficiency), âk}4ª)

|ük}$l¾ (minimum sufficient statistics),

1根W¥<|ük}$l¾ª�構||ü‰æ.R,l¾

(minimum-variance unbiased estimator,

mvue). Bkû|,l¾íj¶, c探n�差¶

(method of moments) D|×–N¶ (method

of maximum likelihood).
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