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l._w Let Y have an exponential distribution with mean two , and

let XIY have o Poisson distribution with mean Y. Find the
mavgmgl densify of X,

) Let (X, Y) have Jomt Jens:tv function Fiey)= = Zy
-y<x<Y, Fud V(x,lrzg_),

, 04yel

-

2. Let Xr Xa X; be n-d each with the dcsi‘nLtLanJuung Jen.gt
function foo= e x,, x>0, let Y= v, Xt Xz

x+x, 7R AN X
‘(3::)(;*‘)(;;")(3- 2y

W) Find the joint density of (Y Yo, 13).
(2) Fiad the marg_;_zmLdm&‘t)cimcﬁanj_gf_leanﬂslesge@ely.

3. Lel: (X,Y) have o Tvinomial distvibution with parameters n, |
0 and 2001-9).

() Find the lower bound for an unbiased estimator of 6.
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¢2) Fiad the best unbiased estimator of 6.

% State and prove the Rao-Blackwell theorem.

5. ) Let Xy, >, Xn be indep.e.n..Jenfl. with X:’\'B“,. ). Find ¢

@) Let Xy, Xn be independent , with X; ~ N(#,1), Find the

Size-o& LRT Hfor testin g that H= a,agmst,u ¥ 4.

6.(') LEt’ X:: (x,'n‘; X6)~ Me (ﬂv, (P, ‘,PG)), Let U:: xl"'xZ;

V=Xst+Xe+ Xs, and W= Xg_What is the conditional |
distvibution of U given V?

(2) SuPposg Xa -Ee» 4 a ) oS _continugus al a. Show that
4(Xa) LN gea),
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