Problem 1

Lo0<xz<b
) g7 i
In(zi)0) = { 0, ow
define a function h as follows:
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The sufficient statistics for 6 is T = maz(Xy, -+, X,).

Problem 2

(a) the likelihood function is
LX) = Atexp A2 X

(b) The MLE is +

X
(c)

Z X; ~ Gamma(n, A)
X ~ Gamma(n,n)\)

The r.v. Y = Gamma(n, \) is the time needed for the nth observation to happen, if on the
average there’s A observations with in unit time. The % is still the time needed for the nth
observation, but the time scale changed to be n times longer. If n = 60, it’s like to change the
measure from minute to hour. So it’s distributed as Gamma(n, n\).
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