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1) Problem 10.19

2) Problem 10.21



3) Problem 10.24

4) Problem 10.70a



5) Suppose X1, . . . , Xm is a random sample from an exponential dis-
tribution with parameter θ1 and Y1, . . . , Yn is a random sample from
an exponential distribution with parameter θ2.

a) Show that the maximum likelihood estimates of θ1 and θ2 are

θ̂1 =

∑
i=1m xi

m
and θ̂2 =

∑
i=1n yi

n

b) Find the likelihood ratio criterion for testing

H0 : θ1 = θ2 vs Ha : θ1 6= θ2


