Stat871 HWO03

1. Suppose EQA@) = 6 and Covg(y/n 6,) — I71(6).
Show that 6,, is an asymptotically efficient estimator for 6.
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2. an{g g:ll n andXEO.ThenXhascdfF(:U):{O z <0
T n

1 >0 and F(X) = 0.
(1) Find cdf F,(x) for X,.

(2) Show that X, - X.

(3) Show that E(X,) 4 E(X).



