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Distribution of Estimators and Optimal Experimental De-
sign in Nonlinear Regression

Andrej Pázman

Abstract: In this survey we present in a condensed exposition good approxima-
tions of probability densities of LS estimators in nonlinear regression models.
This includes also marginal densities or densities of scalar parametric functions.
Further, the main ideas of two approaches how to use these densities for op-
timal experimental design are presented: the approach using the second order
approximation technique, and the approach using optimality criteria in an in-
tegral form.
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