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Abstract

Parameter estimation is a crucial branch of mathematical statistics. This paper aims to theoretically clarify the relationships among
various specific estimation methods of parameter estimation and their practical significance. The focus is primarily on the
fundamental theories of moment estimation, maximum likelihood estimation, and interval estimation, systematically examining
their advantages and limitations. By introducing practical examples, the paper further elucidates the underlying principles of
parameter estimation, offering a more profound understanding for the selection and application of these methods.
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