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1. Let X, X,,--, X, berv'swithp.df f (x)= ,X=+/N, show that X —0.
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If X, X,,--+, X, bearandom sample from U(0,1). Let Y, be the smallest of
Xy Xy, o, X, and Y, bethelargestof X, X,,:-, X
Show that Y,~Beta(1,n) and Y, ~Beta(n,1).
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3. 1f X, X,,--+, X,, bearandom sample from U(0,26 ), find the M.L.E. of O .Is it
an unbiased estimator of 0 ?

4. LetX,,..., X, bearandomsample from U(4,,6,), 6, <6,. Find the MLE of ¢, and 6,.

5. Let Y,,---,Y, beindependent, Y, Poisson distributed with mean AX , where
X;'s are known. Find the MLE of 4.
6. LetX,,..., X, bearandom sample from Bernoulli(¢), 0 < € <0.5, find the MLE of 6.

92 YouAndMath.weebly.com



