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Def. An estimator, 8, is unbiased if E(§|9) = 0 forall 6.

The bias is bias;(6) = E(9|6) — 6.

Asymptotically unbiasedness (H2% 2HYd)= EE2+E R0 =2l FHYQ
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Def. Let 8, be an estimator of 6 based on a sample size of n.
The estimator is asymptotically unbiased if

lim £(8,]0) = 6 forall @
n—oo
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The mean squared error (MSE) of an estimator is MSE;(8) = E[(6 - e)2| 0].
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