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Bayes estimation:
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The mean square error
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MSE = E| (W -6)' |=var[w]+(E[w]-6)

Score statistics

S(x1]8)= E]oo f(x16)

E[s(x]8)]=0
Let 7(6)=E[7(X)]

Cramer-Rao

Var|[W(X)]= —(G—(ZT(H)]_

Equality
If and only if S( Y|t9) [H ]



