
STAT 701 Homework #6 April 15 - 17, 2008
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1
, σ2

2
) = σ2

1
/σ2

2
and calculate its bias. Is it unbiased

for some n1, n2?
(ii) For n1 = λ1n, n2 = λ2n develop the asymptotic behavior of the MLE
when n → ∞.


