
Solution HW1: 
 
6.1.2 
 
(a) 

Set the derivative w.r.t.  as 0. Then we can get the MLE of 𝜃  𝑎𝑠 
−𝑛

∑ log (𝑥_𝑖)𝑛
𝑖=1

. 

 
(b) 

Set the derivative w.r.t.  as 0. Then we can get the MLE of 𝜃 as min{x_i} 
 
6.1.5 

Set the derivative w.r.t.  as 0. Then MLE of 𝜃 is equal to 
∑ 𝑥_𝑖𝑛

𝑖=1

𝑛
. 

P_hat = 1 - exp (-2 /𝜃  ) 
 
6.1.10 
 
(a) 

Set the derivative w.r.t.  as 0. Then the MLE is  𝜃 =
∑ 𝑥_𝑖𝑛

𝑖=1

𝑛
 

 
(b) 

Set the derivative w.r.t.  as 0. Then MLE is 𝜃 =max{0, 
∑ 𝑥_𝑖𝑛

𝑖=1

𝑛
} 
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