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Find the CRLB for θ2.
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Find a sufficient statistic for 1/θ and then find a function thereof, which is unbiased for 1/θ.
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Explain how you know it is a UMVUE.
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[bookmark: _GoBack]Find a sufficient statistic for θ.  Is this sufficient for eθ? 
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6. Let X1, Xo,.... X, be independent identically distributed random variables with density
function
0, it —co<t<b
h(t;0) =
e~ if <t < oc0.

Find the uniformly minimum variance unbiased estimator for 6.
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7. Let X1, X5, ..., X, be independent identically distributed random variables with density

function frg o]
0, if t&[0,1

h(t:8) =
gt~ it t e 0,1].
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1. Let X7, X», X3 be independent normal random variables. X7 is normal N(0,4), X, and
X3 are both normal N(0,9). Find ¢ such that

X

P
rerve

E <cp=.9
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2. Let X1, X5, ..., X, be independent identically distributed random variables with density
functions
0, if t¢10,1]
ft) =

6191 if t€0,1]

Find a moment estimator for #, where § > 0 is the unknown parameter.
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3. Let X1, Xo,.... X, be independent identically distributed random variables with density

function
if —co<t<d

h(t;0) = 7
(5:6) { %e*(t*(")/Q, if 0<t<o0.

Find a maximum liklihood estimator for 6.
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4. Let X be a random variable with density function

h(t;0) = 20 e o0 <t < 00




image5.png
5. Let Xy, Xs, ..., X, be independent identically distributed random variables with probail-
ity mass function

Ft0)=6(1—6) ift=1.2 ...




