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1. 'X1, · · · , Xn
×àãN (µ, σ2)5µX®ß��^øÍ, n ≥ 2 �

(i) 'σ2�á, �µÎá, �Oµ�×UMVUE;

(ii) 'µ�á, �σ2Îá, �Oσ2�×UMVUE;

(iii) 'µ�á, �σ2Îá, �Oσ�×UMVUE;

(iv) 'σ = 1, �Oθ = P (X1 ≥ 0)�×UMVUE�

2. 'X1, · · · , Xn
×àãN (µ, σ2)5µX®ß��^øÍ, µ ∈ R, σ > 0, n ≥ 2�

(i) 'k > −(n− 1), �JE(Sk
n) = a(n, k)σk, ¬��a(n, k);

(ii) 	µ, σ2/
Îá, �¿à(i)ÿÕµσk�×UMVUE, Í�k > −(n− 1)�

3. 'X1, · · · , Xn+1
×àãBer(p)5µX®ß��^øÍ, 0 < p < 1��θ = P (
∑n

i=1 Xi >

Xn+1)�

(i) �JT (X1, · · · , Xn+1) = I{Pn
i=1 Xi>Xn+1}
θ�×��£��;

(ii) �Oθ�×UMVUE�

4. 'X�Y}ñ, /bN (µ, σ2)5µ��O¢ó
(i) µ, (ii) σ2`, X − Y�£Gó�

5. 'X1, · · · , Xn
×àãΓ(α, θ)5µX®ß��^øÍ, α
�á, θ > 0�

(i) �JT (X) =
∑n

i=1 Xi/(nα)
q(θ) = θ�×UMVUE, vÍ�²ó¾ÕCRLB;

(ii) 'nα > 2, �Oq(θ) = 1/θ�×UMVUE, ¬¾\Í�²óÎÍ¾ÕCRLB�
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