
                                                                                
Syllabus 2026; Prof. Alessandro Ramponi 

 Week 5: 
 
Macro topics:  Estimation 
 
  Theory 

● Estimation primer  
● Flexible probabilities 
● Historical estimation 
● Maximum likelihood estimation 
● Robustness 
● Missing data 
● Shrinkage 

 
 Selected homework 

● Historical estimation with flexible probabilities 
● Maximum likelihood with flexible probabilities 

 
 
 
 
 
 

 
 
 
 
 
 
 
 
 

 
 

https://www.arpm.co/lab/redirect.php?permalink=estimation-techniques
https://www.arpm.co/qb/d1/u5/recorded/theory
https://www.arpm.co/lab/redirect.php?permalink=setting-flexible-probabilities
https://www.arpm.co/lab/redirect.php?permalink=historical-estimation
https://www.arpm.co/lab/redirect.php?permalink=maximum-likelihood-estimation
https://www.arpm.co/lab/redirect.php?permalink=robustness-estimation
https://www.arpm.co/lab/redirect.php?permalink=missing-data-estimation
https://www.arpm.co/lab/redirect.php?permalink=shrinkage-blending-assessing
https://www.arpm.co/lab/redirect.php?homework=eb-hist-estim-flexi-prob.ipynb&codeLang=Python
https://www.arpm.co/lab/eb-ml-flexible-prob.html
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