
1. Consider independent random samples X1, . . . , Xn and Y1, . . . , Ym from normal distribu-
tions with a common mean, µ, but with possibly different variances, σ2

1 and σ2
2, so that

Xi ∼ N(µ, σ2
1) and Yi ∼ N(µ, σ2

2). Assume the variances are known and find the MLE of
µ.


