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4. Let Xi, Xo,...., Xy
variance ¢°. The following two estimators of the population mean are proposed. Determine which
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X, be a random sample from a normal distribution with a common mean p and

. 2
estimator is better in terms of the properties of unbiasedness and efficiency. (20%)

X, + X,

Suppose that X is uniformly distributed over the interval [a, b]. Obtain the moment generating

function, M(t), of X. (10%)




