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1) If Y,Y,,...)Y, isarandom sample from a uniform distribution on[6,6+1] .
a) Find an unbiased estimator of & .
b) Find the MSE(Y ) whenY is used as an estimator of & .

2) If Y,Y,,...Y  is arandom sample from a uniform distribution on[0,6] .

a) Show that %Y(n) is a pivotal quantity.

b) Use it to find a 95% lower confidence bound for & .



3) If Y has a binomial distribution with n trials and success probability p, show that Y/n is a
consistent estimator of p.

4) Let Y,Y,,....Y  bearandom sample from the probability density function
0+1)y’, O0<y<l 6>-1

t(v10)-

otherwise

Find the MLE for@.



5) Let Y,Y,,...Y, bearandom sample from the probability density function

1 ~L(y-0)

—e? 7, y>40
t(y|5.6)=1p3 y

0 otherwise

a) Find joint sufficient statistics for £ and 4.
b) Find a MVUE for g .



