8. 1 1 4The width of the small-sample confidence interval is 2¢, 7 (755) and has expected

value 2¢, /2 [%‘?] . From Exercise 8.12,
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_9. 1 3 Given f(y), calculate

E(Y)= 75
and
E(Y?) =4
Thus
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Hence, E(Y) = 91%1‘ . Since 0? = V(Y') is finite, the law of large numbers (Example
9.2) holds, and Y is consistent for z%; .

9 . 31 Refer to Definition 9.3. Each Y; has a Poisson distribution with mean \; hence Y Y;
has a Poisson distribution with mean nA. The conditional distribution of
Yi,Ys, .., Y, given X Y i
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0, otherwise
which is independent of A. Hence ¥ Y} is sufficient for A.
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