應數系統計學習題三


[image: image1.wmf]1

(1) ,,is a random sample from the Poisso

n distribution with mean .

ˆ

  a. Find the MLE  for .

ˆ

  b. Find the expected value and varianc

e of .

ˆ

  c. Find the Cramer-Rao Lower Bound for

 .

  d. Is M

n
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LE the UMVUE?

  e. Show that the estimator of (a) is c

onsistent for .

  f. What is the MLE for (=0)=e?

(2) ,,is a random sample from (,1).

ˆ

   a. Find the MLE  for .

ˆ

   b. Find the CRLB for 
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   c. Is MLE the UMVUE?

(3) ,,is a random sample from an exponen

tially distribution with 

1

      p.d.f  ()e, 0, 0.

ˆ

   a. Find the MLE  for .

ˆ

   b. Find the CRLB for .

ˆ

   c. Is MLE 
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 the UMVUE?

ˆ

   d. Find the MLE  of the population va

riance .

 

(4)  ,,is a random sample from Unif(,), 

.

     Find the MLE for  and .

(5)  ,,is a random sample from the p.d.f

. (
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   a. Find the MLE for  and .

   b. Find the MLE for() where .
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