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Var(Y ) =Var(Y)/n= &/n, so c’; is a best estimator.
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” Var(Y)/n = o?/n, so /2 is an efficient estimator.

> J = ;2 , so the Cramer-Rao bound is ¢®/n. Also, Var(j) = Var(Y) =

5.5.6 a) Yisa gamma random variable with parameters » and 1/8so E(Y) =r0.
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The Cramer-Rao bound is 8*/rn.
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