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given by fx(z) = ﬁzze’x/g, where @ is a population parameter. For

this population it can be calculated that E[X] = E[X] = 30. Answering

the following questions will lead you though a proof that i; is an unbaised
maximum likelyhood estimate of 6. '

(a) Show that the joint p.d.f. of {X1, Xy,... , Xn} can be written as
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This function is the likelyhood function and is denoted L(0)x).





[image: image2.png]a3 n
(b) Let 1(8) = In[L(0]x)], and show that G2 20-_211
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