3

522 L(p)=p(1-p)1 - p)p(l - p) = pX(1 - p)

12 8
L(1/3)= (5) (gj = DTy is greater than

4 1Y 1
L/ =|=| =—,s0 p =1/3.
(1/2) (2) 37750 P /

2k _— ~ —
49‘6 g =l g™

524 L(G)= H

In L(8) ='(22n:k,.) (In 6) —no>+ 1‘nf[k,.1

221«,. ~, 221@. —2ng?

i=1

dlr;l;(ﬁ) = 0 implies T —2nf =

_gin—i

4 4
6"‘3 0 ezl

526 L= ][
i=1 2/ Y; IGH\/}T

InL(6) =4l 6-1In [16]:_[\/3)—1.}—92\/;,.

dlnL(G) 4 Z o

| 4
M = 0 implies f = —— =

64:["—[ ¥;

2
yl = 651f9 ybyZ"

5210 L(g= H1 7= 92)

— =0.456

a6 | 8.766
PRV
i=1

ST 430
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Solubion Sheet

<1and 0 otherwise. If 8> y;,, then L(6 =

0. So & < Ymin- Also, to maximize L(6), minimize the denominator, which in turn means
maximize 6. Thus § > YVemin- We conclude that § = Ymin, Which for these data is 0.92.




§.a.%
S8R For Y exponential, £(Y) = 1/1. Then 1/A= 5 implies 1 =1/7.

8+1 ) .
o E(Y) j 3’9"9( J dy = Gk° f:y‘ady= %

W1 a

. &k
Setting ——— —~ 5 o 5 _ ==
mng 61 =7y gives 9=y/(y~lc)

s E(Y)= ' H,80 =5 . E(Yz) o + 1. Then substitute 4=y into the equation forE(Yz) to |

b 2.2
: obtain 6% +y ——Zyl or &% = Zy,

i=]

_ ’q_h{ T\
0.4.3 = ”‘é‘(g) Igo,w - g" ﬂj’aw)
fe) 4 = 5" . ut? Cu) > %) W Xy
‘ I e ) I’Co.a? ‘LI’E@M)- &" 1[0’93 +I[’%q
Ple-3l<on)= PC‘33<9433) P(E<3.2) ~PLE<a8)2P(B230) ~p(deag) = e
|-Fp@8) = [~ 237, _(ay

(3.0~ Fylo) =

6.n=§ P({@~3)40,97:, = (3 20,339

bon23 P(I6-3lco)= [ —(28)s 0 g7

i .‘1 y n-1 B 1 0 . y n—~1
546 fy,0)= "5(1—5) » 50 E(¥in) = n _‘-o y(l——gj dy

: ) N oy
Integration by parts yields E(Ymin) = 1 An unbiased estimator would be (7 + 1) Yigjn.

7V
BEF a2 Jy =12(5) (I“EJE 0 = ( -]
§.4.9

EX)= 39 , so the unbiased estimator is éY -
3 5 3 3

b) —Y’ —18=30

c) Suppose the sample were 10, 14, 18, 31. The estimate for f1s 30, but the largest
observation 31 falls outside of the [0, 30] interval.



