Minimal sufficiency and
completeness
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Recap: minimal sufficient statistics

Definition: A statistic T'( X1, . . . , X},) is a minimal sufficient
statisticif for any other sufficient statistic 7" (X1, ..., X,),
T(X1,...,X,)isafunctionof T*(Xq,...,X,).
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Suppose X1, ..., X, 6 Uniforml|0,0 + 1].
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Suppose X1, ..., Xy, ZrqichPozsson()\)

Find a minimal sufficient statistic for \.
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Recap: Rao-Blackwell

Rao-Blackwell theorem: Let @ be a parameter of interest, and 7 an
unbiased estimator of 7(6). If T'is a sufficient statistic for 6, then

7* = E|7|T] is an unbiased estimator of 7(8), and
Var(t*) < Var(t).

If we condition on the "right" sufficient statistic, does this
process find the best unbiased estimator?
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