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Unbiased Estimation and Biased Estimation in the Sense of the Mean Square Error
Jing Yingchuan', Xiang Mingyin?
(1. Department of Mathematics, Taiyuan University of Technology, Taiyuan 030024, China;
2. Department of Mathematics, Huangshan University, Huangshan 245041, China)
Abstract: This paper discusses unbiased estimation and biased estimation in the sense of the mean

square error. In linear models, some biased estimations are superior to unbiased estimation under MSE

criterion.
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