ST 430: Homework #3 Solutions
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() We need to show that the likelihood function given yumax 15 independent of &

But the likelihood function is
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Regardless of the value of V., the expression for the likelihood does depend on 0.1t

any one of the y;, other than vy, 1s less than &, the expression is 0. Otherwise it 1s non-
zero.
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sutficient by Theorem 5.6.1.
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SO Z Y, 1s a sufficient statistic for & So also 1s —Y . (See Question 5.6.4)
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5.6.9 Jje V=" =T Take K(v) = v, p(A) = —A. S() = 0, and g(A) = In A.
Then ZK 1s sufficient.

i=1

5.6.10 /(1 +y)9+1 = - (FN ) _ ()60 00 7ol K =In(l+y).p(6)=—-60-1.and

q(6&)=1n 6. Then ZK(K) = Zln(l +Y)) 1is sufficient for &.
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