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I. Let X,,---,X, bearandom sample from the exponential distribution with p.d.f.

<

f(x;0) = ¢, 0<x<w, 6>0.

1
%
(1) Find the maximum likelihood estimator (MLE) éMLE of 4. (10%)

2 Is éMLE an unbiased estimator of € 7? Justify your answer. (10%)

(3) Find the variance of éMLE . (10%)

(4) Find the Fisher information 1(8). (5%)

A

(5) Show that 6,,. isan efficient estimator of 4. (5%)

(6) What is the asymptotic distribution of Jn (éMLE -60)? (5%)
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