Mathematical Statistics, Winter semester 2020/21
Problem sheet 2

4) Suppose that
Y;:e—l—fi, izl,...,n,

holds for some 6 € © := R, where ¢4,...,¢, are independent random variables such
that Fe; = 0 and var(g;) =0? >0fori=1,...,n.

Compute the best linear estimator of 6.

5) Let Xy,..., X, ~ Bin(1,0) be independent random variables, § € © := [0, 1].

Compute the maximum likelihood estimator of 6.

6) Let Xi,..., X, beiid. with X; ~ Uniform([f;,0s]), where —oo < 61 < 05 < 0.

(i) Compute the moment estimator of § = (;,6,).

(ii) Compute the maximum likelihood estimator of 6.



