Statistics 245 - Sprong 2004 - D K. Brillinger

Homework 3.

(Problem 6E.3, modifiad ). Let wy, &£ =1,...,, be independent randcm variables, all
with mean wmlues g and vardances E(wy, — p#)° = A, Consider

Ty
w = E a TRTI
o1

Determine a, &£ =1,..., 5o that

(a) Ew = p

(b) Ejw — pF is minimized.

(c) What is a sbatistical implication of this result?



