STAT 701 Homework #1 Jan. 31 - Feb. 7, 2008

1. Let (Xq,...,X,) be a sample of size n > 6 from a normal population
N(p,0?) with p, 0% as parameters.

(i) Find the UMVUE h of h(u, 02) = /o>

(i) Is P,,(h > 0) = 1?7 Explain the answer.

2.Let (X1,...,X,) be a sample of size n > 2 from a uniform population
U(—=A10, X20) with 0 > 0 as a parameter, \;, Ay given positive numbers.

(i) Find the minimal sufficient statistic for 6.

(i) Construct the UMVUE of 6 and calculate its variance.



