
508Q-Quiz 

Name: 

Let X 1 , X 2 , . •. , Xn be independent identically distributed random variables with density func-
tion 

h(t; e) = { 
0, if t fl. [0, 1] 

(Jt0 - 1 , if t E [0, 1]. 

( 1) Find the maximum likelihood estimator for e. 
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(2) Compute the asymptotic variance of the maximum likelihood estimator. 
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