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Thisbook is sequel to abook Statistical Inference: Testing of Hypotheses
(published by PHI Learning). Intended for the postgraduate students of statistics,
it introduces the problem of estimation in the light of foundations laid down by
Sir R.A. Fisher (1922) and follows both classical and Bayesian approaches to
solve these problems.

The book starts with discussing the growing levels of data summarization to
reach maximal summarization and connects it with sufficient and minimal
sufficient statistics. The book gives a complete account of theorems and results
on uniformly minimum variance unbiased estimators (UMV UE)—including
famous Rao and Blackwell theorem to suggest an improved estimator based on a
sufficient statistic and Lehmann-Scheffe theorem to give an UMV UE. It
discusses Cramer-Rao and Bhattacharyya variance lower bounds for regular
models, by introducing Fishers information and Chapman, Raobbins and Kiefer
variance lower bounds for Pitman models. Besides, the book introduces different
methods of estimation including famous method of maximum likelihood and
discusses large sample properties such as consistency, consistent asymptotic
normality (CAN) and best asymptotic normality (BAN) of different estimators.

Separate chapters are devoted for finding Pitman estimator, among equivariant
estimators, for location and scale models, by exploiting symmetry structure,
present in the model, and Bayes, Empirical Bayes, Hierarchical Bayes estimators
in different statistical models. Systematic exposition of the theory and resultsin
different statistical situations and models, is one of the severa attractions of the
presentation. Each chapter is concluded with several solved examples, ina
number of statistical models, augmented with exposition of theorems and results.

KEY FEATURES
* Provides clarifications for a number of stepsin the proof of theorems and

related results.,,
* Includes numerous solved examples to improve analytical insight on the subject
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by illustrating the application of theorems and results.

* Incorporates Chapter-end exercises to review student’ s comprehension of the
subject.

* Discusses detailed theory on data summarization, unbiased estimation with
large sample properties, Bayes and Minimax estimation, separately, in different
chapters.
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This book is sequel to abook Statistical Inference: Testing of Hypotheses (published by PHI Learning).
Intended for the postgraduate students of statistics, it introduces the problem of estimation in the light of
foundations laid down by Sir R.A. Fisher (1922) and follows both classical and Bayesian approaches to solve
these problems.

The book starts with discussing the growing levels of data summarization to reach maximal summarization
and connects it with sufficient and minimal sufficient statistics. The book gives a compl ete account of
theorems and results on uniformly minimum variance unbiased estimators (UMVUE)—including famous
Rao and Blackwell theorem to suggest an improved estimator based on a sufficient statistic and Lehmann-
Scheffe theorem to give an UMV UE. It discusses Cramer-Rao and Bhattacharyya variance lower bounds for
regular models, by introducing Fishersinformation and Chapman, Robbins and Kiefer variance lower
bounds for Pitman models. Besides, the book introduces different methods of estimation including famous
method of maximum likelihood and discusses large sample properties such as consistency, consistent
asymptotic normality (CAN) and best asymptotic normality (BAN) of different estimators.

Separate chapters are devoted for finding Pitman estimator, among equivariant estimators, for location and
scale models, by exploiting symmetry structure, present in the model, and Bayes, Empirical Bayes,
Hierarchical Bayes estimatorsin different statistical models. Systematic exposition of the theory and results
in different statistical situations and models, is one of the several attractions of the presentation. Each chapter
is concluded with several solved examples, in anumber of statistical models, augmented with exposition of
theorems and results.

KEY FEATURES

* Provides clarifications for a number of stepsin the proof of theorems and related results.,

« Includes numerous solved examples to improve analytical insight on the subject by illustrating the
application of theorems and resullts.

* Incorporates Chapter-end exercises to review student’ s comprehension of the subject.

» Discusses detailed theory on data summarization, unbiased estimation with large sample properties, Bayes
and Minimax estimation, separately, in different chapters.
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Editorial Review

About the Author

Manoj Kumar Srivastava, Ph.D., is Associate Professor, Department of Statistics, Institute of Social
Sciences, Dr. B.R. Ambedkar University (formerly Agra University), Agra. With ateaching experience of
nearly two decades, Dr. Srivastava has published/presented several research publications in reputed national
and international journals/conferences. He is amember of Indian Society of Agricultural Statistics, New
Delhi; Assam Statistical Review, Dibrugarh University, Assam; Calcutta Statistical Association; Indian
Bayesian Society, Indian Chapter of International Society for Bayesian Analysis (ISBA) and Advances and
Application in Statistics, Allahabad University, India. Abdul Hamid Khan, Ph.D., is former Dean, Faculty of
Science and Chairman, Department of Statistics and Operations Research, Aligarh Muslim University
(AMU), Aligarh. Dr. Khan has a teaching experience of more than 40 years at AMU. Earlier he has served at
Al Fateh University, Libya, Al Yarmouk University, Jordan as Associate Professor and King Saud
University, Riyadh, Kingdom of Saudi Arabia as Professor of Statistics. Dr. Khan has published more than
75 papers in reputed journals. An active member of many Statistical Societiesin India and abroad, heis also
associated with Universities/Colleges/PSC/UPSC etc. in different capacities.Namita Srivastava, Ph.D., is
Associate Professor, Department of Statistics, St. John's College, Agra. With ateaching experience of nearly
two decades, Dr. Srivastava has presented many research papers in conferences/seminars. Sheis a member
of anumber of professional organizations like Indian Society of Agricultural Statistics, New Delhi, Assam
Statistical Review, Dibrugarh University, Assam, Calcutta Statistical Association, Indian Bayesian Society,
Indian Chapter of International Society for Bayesian Analysis (ISBA).

Users Review
From reader reviews:
Andrea Toliver:

As people who live in the modest era should be update about what going on or facts even knowledge to make
al of them keep up with the erawhich is always change and move ahead. Some of you maybe will probably
update themselves by studying books. It is agood choice for you but the problems coming to a person isyou
don't know what type you should start with. This STATISTICAL INFERENCE : THEORY OF
ESTIMATION is our recommendation to cause you to keep up with the world. Why, since this book serves
what you want and need in this era.

Beverly Dyar:

This STATISTICAL INFERENCE : THEORY OF ESTIMATION usualy are reliable for you who want to
be a successful person, why. The reason of this STATISTICAL INFERENCE : THEORY OF
ESTIMATION can be one of many great books you must have will be giving you more than just simple
reading through food but feed a person with information that possibly will shock your preceding knowledge.
Thisbook is usually handy, you can bring it everywhere and whenever your conditions both in e-book and
printed ones. Beside that this STATISTICAL INFERENCE : THEORY OF ESTIMATION giving you an
enormous of experience such as rich vocabulary, giving you test of critical thinking that we know it useful in
your day activity. So, let's have it appreciate reading.



Ricardo Hayward:

That e-book can make you to feel relax. This particular book STATISTICAL INFERENCE : THEORY OF
ESTIMATION was colourful and of course has pictures on the website. Aswe know that book
STATISTICAL INFERENCE : THEORY OF ESTIMATION has many kinds or type. Start from kids until
adolescents. For example Naruto or Investigator Conan you can read and believe you are the character on
there. Therefore, not at all of book are make you bored, any it offers up you feel happy, fun and loosen up.
Try to choose the best book for you and try to like reading which.

Suzanne Mitchédll:

E-book is one of source of knowledge. We can add our expertise from it. Not only for students but native or
citizen will need book to know the update information of year to help year. As we know those guides have
many advantages. Beside we all add our knowledge, can also bring us to around the world. By book
STATISTICAL INFERENCE : THEORY OF ESTIMATION we can take more advantage. Don't you to
definitely be creative people? For being creative person must choose to read a book. Merely choose the best
book that suitable with your aim. Don't become doubt to change your life at this book STATISTICAL
INFERENCE : THEORY OF ESTIMATION. Y ou can more appealing than now.
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