RBERE BB AR st fEN
FH:2014.12.04 BRI:5:30 #HZ:SA214
— EERETREFHM,. B  EAEAINER , TEESIRREEEE,

Z.EEMNNAREECSH , TLSMBEENFER,

1

1-—,x=0
2n
p
1. Let X, X,,---, X, berv'swithpdf f(X)=1= ,x=1,showthat X —0.
0 ,O.W

2. IfY,,---,Y, is arandom sample of size n from a normal population with mean x and
variance o”. Assuming n=2k for some integer k, one possible estimator for & is given
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a. Show that 6% an unbiased estimator for o°.
b. Show that &7 is a consistent estimator for 2.

3. IfU, 5 uand g(x) is continuous at x = u, show that g(U,,) 5 g(u).

(0+1)y’, 0<y<1
0, elsewhere.
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LetY,,---,Y, bei.i.d. random variables, with pdf f(y) :{

Is 2Y 7 consistent for 8 ?

5. Use the Chebyshev's Inequality to prove Weak Law of Large Numbers directly.
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?,Osas X, find the M.M.E. @ of 6.

6. Let X,---, X, isarandom sample from f(x; &)=

Is @ the consistent estimator?
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