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Problem setup:

Bayesian Estimation Example

Estimating the parameter of an exponential pdf:
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Consider the Exponential PDF
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Bayes estimators based on conditional pdf w(f]y):
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MMSE Estimate

The conditional mean estimator:
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MMSE Estimate (Cont.)

(@t P
_ 2 1 1
T oaty oty " avgofyand a

What is the Bayes cost?
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MMAE Estimate MAP Estimate
The conditional median estimator: The conditional mode estimator:
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Summary
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