Question 3 (9.34 from the textbook)

Let Rayleigh density function is given by:

{(%)632 y>0

0 otherwise.

From a previous exercise (6.34) it is proven that Y has an exponential distribution with

mean 6. If Y}, Y5, ..., Y, denote a random sample from a Rayleigh distribution, prove that

W, =+ >, Y;?is a consistent estimator for 6.
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