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1. X,,..., X, isarandom sample from U(6—-0.5,6+0.5).
a. Find the MLE  for 6. Is MLE unique? If not, please give the set of MLE's.
b. Show that & = 0.5(Xyy + X)) Is an unbiased estimator of 6,

where X ,,=minX;, X ,=maxX.. Is ita MLE?
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2. X,,..., X, isarandom sample from the p.d.f. f(x):le T X>u, ueR,
(o

o>0.
a. Find the MLE for x4 and o.
b. Find the MLE for P(X >t) where t > 4.

3. X,..., X, isarandom sample from N(6,1).

a. Find the MLE @ for 6.
b. Find the CRLB for the unbiased estimator of 6.
c. Is MLE the UMVVUE?

4. X,,..., X, is arandom sample from N (0, o).

a. Find the MLE & for 2.

b. Find the CRLB for the unbiased estimator of o°.
C. Is MLE the UMVUE?

5. Y,,...,Y, is arandom sample from an exponentially distribution with
p.d.f f(y) :%e%, y>0, 6>0.

a. Find the MLE @ for 6.
b. Find the CRLB for the unbiased estimator of &.

c. Is MLE 8 the UMVUE?
d. Find the MLE 7 of the population variance &°.
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