
 

Chapter 7 Point Estimation

X Xn Id f XIE Qerk

I Xi Xn n IIf l f Elo

where I Xi Xn

Goal
Estimate E

Estimate TLE where T Kk IRE Eek

Definition A Point Estimation of 0 for Ilo
CLE

denotedby whichisW E Wha Xu jog
a functionof the sample I Estimator

Estimate WIX n xD
How to find observed

Adethedof Moments Akola

Adaximum likelihood Estimation ANE

Bayesian Estimation



1410141

WILLY iid r v Yi i i in Y Various

In 2 Yi E EE't

X i Xa Eid 4 1 101 Eto ae
ERkEfXJ

9il0i Oe

E LXY 9zlQ Oe

E Xk 9 101 Pk

1114967 Q ti
E 1 1 14 9,181 9,11964 I nt Xi

E 1 1 6414 g 1146g I ta 2k

In2K 9,11462 Mset
r
g.ua.ciIn 2k G'tµ

Solve it for M and G

fi In Mom Estimatorof Mando
In 2k I



not unique

EEx't G'tµ In 2k

E x3 In 2 1

Maximum likelihood Estimation

to flip 8 heads 2 tails

P probofahead

plobseureiyehedaeay.gg
p8ctp

which is a better guessof p
I

15 0 I f o 5 15 0.8 8 0.9

Likelihood function Xi ixnnf.ME Een

Ll Ont II fxlk.IE ee

Maximum Likelihood Estimator

is the
thtmaximizes LCE in


