


Question 2. (20 pts.) Let X3, Xo,..., Xp be iid N{g,1).

a) (10 points) Find the MLE for y when x is known to be an integer (belongs to the set Z =
{0,£1,+2,.. }).

b) (10 points) Find the MLE for u when p € [2, 00).
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Question 3. (15 pts.) Let Xi,..., X, be i.i.d Gamma(a, 8) where both o and 3 are unknown.

a) (10 points) Find the method of moment estimators for & and 3.

b) (5 points) Show that the method of moment estimators for & and 3 are always non-negative.
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Question 4. (25 pts.) Suppose X;,i=1,..., n are i.i.d. samples from Unif([0,4]), ¢ > 0.

a) (8 points) Find the MLE for 62
b) (12 points) Show that the MLE obtained in part a) is biased for 62

¢) (5 points) Show that for any fixed 8 > 0, the bias obtained in part b) goes to 0 as n — oo.
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