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f(x)= ex ——], —o<x<w, please find
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1. Let

a. E(X).(10%)
b. Var(X). (10%)
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c. f,()).where Yz(X*ﬂ] . (20%)
\ o

2. Let X bear. v. with finite expectation and d. f. F . Show that (20%)

E(X)= ["[1- Fxlde - f F(x)dx

3. Let X,.....X, beiid. rv.sfrom P(0).thatis. ./‘"(x):e"’)(g—, 6 >0.Prove
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that X isan UMVU estimator of 4. (20%)
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