
36-325/725
Homework 6

due Thursday October 10

(1) Chapter 8 problem 1.

(2) Chapter 8 problem 2.

(3) Chapter 8 problem 4.

(4) Chapter 8 problem 8.

(5) Chapter 8 problem 10 but use means not medians.

(6) Let
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and let ���� ��! �#" 	$&% � � $ . Find the bias, se
and MSE of this estimator.

(7) Let
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	)�+*,�#�.-/��0�12�435�'6��

and let �6)�7198;:=<>�?�������������
	A@ . Find the
bias, se and MSE of this estimator.

(8) Let
�?�B�������(���
	C�D*E�#�F-/��0�12�G35�H6��

and let �6C�JI �K	 . Find the bias, se and
MSE of this estimator.

(9) Let
�?���������(���
	9�L*E�#�F-/��0�12�G35��MN�

. Let O 	P� �RQ	 . Find the limiting distri-
bution of O 	 .

(10) Let S �?�T�� Q �VU � S �?� Q� QTQ U �W������� S �?�/	� Q 	RU
be iid random vectors with mean X �Y� X �'� X Q � and variance Z . Let�[�\� M� 	] $^% � ��� $ � � Q � M� 	]$&% � � Q $
and define O 	_� �[��` � Q . Find the limiting distribution of O 	 .
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