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1. 'X1, · · · , Xn
×àãp.d.f.f(x|θ)X®ß��^øÍ, Í�θ = (µ, σ), µ ∈ R, σ > 0�

f(x|θ) =

{
1
σ
e−(x−µ)/σ , x ≥ µ,

0 ,Í��

(i) uµ, σ/Îá, �Oθ�×t��5Ù��; (ii) uσ�á, �Oµ�×t��5Ù��;

(iii) uµ�á, �Oσ�×t��5Ù���

2. 'X1, · · · , Xn
}ñÝ�^�ó, vXkb®�5µ, ¢ó
(α/k)(n/(n + β))k,

1 ≤ k ≤ n��O(α, β)�×t��5Ù���

3. 'X1, · · · , Xn
×àã3 ½Sîí85µX®ß��^øÍ, Í�S = [−3,−1] ∪ [0, θ],

θ ≥ 0��O

(i)θ�MLE; (ii)θ�MLE, u©b&�ÝXi’s �Ì?Õ;

(iii)θ�MLE, u©á&�ÝXi’s �ÍóT�

4. 'X1, · · · , Xn
×àã5µÐóF (x|α, β)X®ß��^øÍ, Í�

F (x|α, β) =





0 , x ≤ 0,

(x/β)α , 0 < x ≤ β,

1 , x > β,

α, β > 0��O

(i) (α, β)�×ÍÞîÝ�5Ù��; (ii)α, β�MLE�

5. 'X�p.d.f.
f(1|θ) = 1/8, f(2|θ) = 3/8, f(3|θ) = f(4|θ) = (1 + θ)/8, f(5|θ) = f(6|θ) =

(1− θ)/8, θ ∈ [0, 1]��O(i) θ�×t��5Ù��T ; (ii)θ�MLEθ̂�

6. 'XbU(0, θ)5µ, θ�¯G5µ
E(1)��O

(i) 3��X = x�ì, θ�¯¡5µ; (ii)θ��h£���
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