Solutions for quiz 9
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< 0 unless all X;s are 1 since X; > 1 for each 1.

If all X;s are 1, then L(f) = 6" and it is maximum when 6 = 1
because 0" is increasing in 6 for § > 0 and the maximum possible
value of 0 is 1.



(b) By the invariance property of MLE,
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2. The confidence interval for the mean has the form
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and the t distribution has n-1 degrees of freedom.

Here Y = 8.5, S = .08, n = 9 and ¢ g5 with 8 degree of freedom is 1.86.
Therefore, the 90% confidence interval is
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