Repetition week 43

Invariance principle:

If 6 is the MLE of 0, r(é) is the MLE of 7(6).

Bayes estimation:

Prior: z(6) Posterior: 7(6|X)
_f(x0) f(x|9)=(9)
0= - [(x0)d0
éB - E((9|X)

The mean square error

2

MSE =E| (W -0)" | =Var[W]+(E[W]-0)



