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Abstrak
 

Pitman's Measure of Closeness (PMC) is simply an idea whose time has come. Certainly there are many

different ways to estimate unknown parameters, but which method should you use? Posed as an alternative

to the concept of mean-squared-error, PMC is based on the probabilities of the closeness of competing

estimators to an unknown parameter. Renewed interest in PMC over the last 20 years has motivated the

authors to produce this book, which explores this method of comparison and its usefulness.

Written with research oriented statisticians and mathematicians in mind, but also considering the needs of

graduate students in statistics courses, this book provides a thorough introduction to the methods and known

results associated with PMC. Following a foreword by C.R. Rao, the first three chapters focus on basic

concepts, history, controversy, paradoxes and examples associated with the PMC criterion. The material is

illustrated through realistic estimation problems and presented with a limited degree of technical difficulty.

The last three chapters present a unified development of the extensive theoretical and mathematical research

on PMC, albeit in the setup of a single parameter. Taken together, they serve as a single comprehensive

source on this important topic. The text is highly referenced, allowing researchers to readily access the

original articles.

What lies ahead for PMC? This book begins to answer that question by presenting a unified discourse on

this alternative criterion to traditional methods of comparison. Find out how the authors have begun to

unravel the many attributes of PMC and their connections to other estimation criteria.
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