STA260 Tutorial 8 Question 1

LetY), Y5, ..., Y, be arandom sample from a population with common probability mass

function
py(y | 0) = 0Y(1 — 9)1—5’, y=0orl,

where 0 < # < 1 is a parameter.
(a) Derive the Fisher information 7,,(#) of this distribution.

(b) Prove that Y is MVUE of 6 using the Cramer-Rao theorem.
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