[image: image1.png]6.2-9 Let X1, X5, ..., X, be a random sample of size n from the exponential distribution
whose p.d.f.is f(x;0) = (1/8)e™/?, 0 < x < 00,0 < 6 < oo.
(a) Show that X is an unbiased estimator of 6.
(b) Show that the variance of X is 62/n.

(¢) What is a good estimate of ¢ if a random sample of size 5 yielded the sample
values 3.5. 8.1. 0.9, 4.4, and 0.5?




(The material is from Point Estimation. Please explain each step of your solution. Thank you.)

