



































































































 

9.3 for 7ᵗʰ Edition

Review how to calculate efficiency

E 8 E Y L E 41 2 0 01 0 unbiasedestimator
sineindependent

Var18 Var F I Vark h.EEVarski in 101,2012 In
And Yin are ordered random variable

So we canget Fyin 197 P Yin y
PIYcY P Yay P Yney

Fly
And Pdf guy n Fig Fiyl n Fly fig
So Pdf for Yen is n 19 0 for OC Yc 0 1

Note PdfforUniform Distribution is of 0 forthisquestion
the Pdf is 0 1 0 1

CDF is I do w y O

E182 E Yim
Eyed nF

ElYim may01 y dy nff y g01 def
Hint

Integration by parts






































































































Using the Integration byparts v do v N N do

Let u y
due dg

go
n

du y o dy

g 9 0
O

1 99 dyn o

y 19
0 y o

I 0 1

n n inti o

101 n'anti

Then E Yim n 0th him 0 1 0

her E1 ElYin O unbiased estimator

Var Var Yin It Var Yin E Yani E Yim

Yin f n g ly o dy Similarly Using Integrationbyparts
Twice

n 51901 0 1

10211991 ydyn o

10172 2ftp.oiydy
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Then Varia 1015
2
4 in in 10

Doing some algebra

In 21 In1112

Finally the eff
Varial
Var

N

142713112 I
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17 2 in1112 EA


