
0.1 Sample mean

An estimator for the mean value would be:
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Since the expected value of µ̂ = µ this is an unbiased estimator.
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This leads to the following variance for the estimator:
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0.2 Sample variance

An estimator for the variance using µ̂ would be:
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The expected value of this estimator is:
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This estimator is therefore not unbiased. The following estimator obviously
is (which is the sample variance):
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