Comparing estimators
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What properties might | want an estimator 0 to possess?
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Suppose X1, ..., X, id N(p, 0?). On homework, we considered

~2 2 2 2
and we showed that E5° = nT_laz,E(s2) = 02, and
(n—1)s? 9
o2 ~ Xn—]_‘

Calculate the MSE of both & and s2. It may help that if
V ~ x2 then E[V] = vand Var(V) = 2v.
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MSE and consistency
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Best unbiased estimators
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Cramer-Rao lower bound
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