
Mathematical Statistics – Math 376
Spring 2021 Quiz 2

Answer the following questions. Each question has 5 pt.

Q1. Let X1, X2, . . . , Xn be a random sample from the pdf

f(x; θ) =

{
1

2θ
√
x

if 0 < x < θ2

0 otherwise
.

Derive the MOM estimator for θ. What is the bias of the estimator X̄ (sample mean).

Q2. Let X1, X2, . . . , Xn be a random sample from N(0, σ2) distribution with pdf

f(x;σ2) =
1√

2πσ2
exp

(
− x2

2σ2

)
, −∞ < x <∞.

Derive the MLE for σ2. Is it unbiased? Justify your answer.
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