
Ch8, p.3-6

Ch8, p.3-7

Definition 6.1 (parameter)

Definition 6.2 (statistic, estimator, estimate, sampling distribution, TBp.260)

Definition 6.3 (standard error, estimated standard error, TBp. 262)

Definition 6.4 (bias, unbiased estimator, TBp. 262)

 Reading: textbook, 8.1, 8.2, 8.3
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Ch8, p.3-8

• Method of finding estimators I --- method of moments

Definition 6.5 (sample moment, TBp. 260)

Definition 6.6 (method of moments, TBp. 261)

Ch8, p.3-9

Example 6.4 (Poisson distribution, TBp. 261)
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Ch8, p.3-10

To evaluate the stability/uncertainty of 

an estimation procedure, it is required to 

know what the sampling distribution is.

Ch8, p.3-11

Example 6.5 (cont. Ex.6.4, TBp. 262)
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Ch8, p.3-12

function
realization

point 

estimation

sampling distribution

simulation histogram

Ch8, p.3-13

Example 6.6 (Normal distribution, TBp. 263)
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Ch8, p.3-14

Example 6.7 (Gamma distribution, TBp. 263-264)

Ch8, p.3-15

Example 6.8 (cont. Ex.6.7, bootstrap, TBp. 265-266)

Definition 6.7 (parametric bootstrap, TBp. 264-265)
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Ch8, p.3-16

 Reading: textbook, 8.4
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