MATH 4860/5880 Fall 2026

Quiz 5
October 20, 2026

1. Let Yi,...,Y, be iid random variables, each with pdf fy(y) = 0y~ @*D 5 > 1, where the
parameter § > 1. Find the bias of Y (for the parameter ).

(Solution) First,
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and since E(Y) = E(Y), we conclude that
o 0 _0—0(0-1) 6-0*+60 20-6> 0(2-0)
Bias(Y) = EY) =0 =gy 0= =51 ~ -1~ 01



