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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 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 models, by exploiting symmetry structure, present in the model, and Bayes, Empirical Bayes,
Hierarchical Bayes estimators in different statistical models. Systematic exposition of the theory and results
in different statistical situations and models, is one of the several attractions of the presentation. Each chapter
is concluded with several solved examples, in a number of statistical models, augmented with exposition of
theorems and results.

KEY FEATURES

• Provides clarifications for a number of steps in the proof of theorems and related results.,
• Includes numerous solved examples to improve analytical insight on the subject by illustrating the
application of theorems and results.
• Incorporates Chapter-end exercises to review student’s comprehension of the subject.
• Discusses detailed theory on data summarization, unbiased estimation with large sample properties, Bayes
and Minimax estimation, separately, in different chapters.
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From reader reviews:

Patricia Rhee:

This STATISTICAL INFERENCE : THEORY OF ESTIMATION book is absolutely not ordinary book, you
have it then the world is in your hands. The benefit you have by reading this book is definitely information
inside this book incredible fresh, you will get details which is getting deeper anyone read a lot of information
you will get. That STATISTICAL INFERENCE : THEORY OF ESTIMATION without we realize teach the
one who reading it become critical in considering and analyzing. Don't end up being worry STATISTICAL
INFERENCE : THEORY OF ESTIMATION can bring whenever you are and not make your tote space or
bookshelves' turn out to be full because you can have it in your lovely laptop even phone. This
STATISTICAL INFERENCE : THEORY OF ESTIMATION having fine arrangement in word as well as
layout, so you will not truly feel uninterested in reading.

Gayle Oconnell:

Do you considered one of people who can't read gratifying if the sentence chained inside the straightway,
hold on guys this kind of aren't like that. This STATISTICAL INFERENCE : THEORY OF ESTIMATION
book is readable by means of you who hate the straight word style. You will find the facts here are arrange
for enjoyable looking at experience without leaving perhaps decrease the knowledge that want to provide to
you. The writer connected with STATISTICAL INFERENCE : THEORY OF ESTIMATION content
conveys objective easily to understand by many individuals. The printed and e-book are not different in the
information but it just different in the form of it. So , do you nevertheless thinking STATISTICAL
INFERENCE : THEORY OF ESTIMATION is not loveable to be your top record reading book?

Christopher Parker:

People live in this new moment of lifestyle always attempt to and must have the free time or they will get lot
of stress from both day to day life and work. So , if we ask do people have free time, we will say absolutely
without a doubt. People is human not just a robot. Then we request again, what kind of activity do you
possess when the spare time coming to you of course your answer will unlimited right. Then do you try this
one, reading guides. It can be your alternative inside spending your spare time, often the book you have read
will be STATISTICAL INFERENCE : THEORY OF ESTIMATION.

John Lyons:

With this era which is the greater man or woman or who has ability to do something more are more special
than other. Do you want to become considered one of it? It is just simple method to have that. What you need
to do is just spending your time little but quite enough to experience a look at some books. One of several
books in the top list in your reading list will be STATISTICAL INFERENCE : THEORY OF
ESTIMATION. This book which can be qualified as The Hungry Mountains can get you closer in becoming
precious person. By looking upwards and review this publication you can get many advantages.
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