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Notes (TBp.302)

Definition 6.20 (efficiency, efficient, asymptotically efficient, TBp.302)

Ch8, p.65

Example 6.30 (Poisson distribution, TBp.302)

Theorem 6.16 (generalization of Cramer-Rao inequality)

Example 6.31 (generalized negative binomial, TBp.302-305)
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 Reading: textbook, 8.7; Further reading: Hogg et al., 6.2

Ch8, p.69

• method of finding estimator III --- UMVUE (or MVUE) 

Definition 6.21 (UMVUE)

Question 6.7 (“best” unbiased estimator)

Example 6.32 (cont. Ex. 6.30, UMVUE of Poisson mean, TBp.302)
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Theorem 6.17 (Rao-Blackwell theorem, TBp.310)

S=s

all unbiased estimators ×

×

×

×
× ×unbiased estimators and 

function of S

Question 

6.8

Ch8, p.71

Question 6.9 (uniqueness) 

Theorem 6.18
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Theorem 6.19 (Lehmann-Scheffe theorem)

Summary (methods of finding UMVUE)
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