QUESTION A random variable X has pdf f(z) = (8+ 1)z’ 0 <2 <

1, B < —1. A random sample of n values of X, xq,xs,...,x, has been
obtained.

(i) Find F(X) and use the method of moments to estimate f3.

(ii) Show that the likelihood function L is given by

InL=nln@B+1)+3> In(z)

and hence find the maximum estimate of 3.
ANSWER f(z) = (B+1)2° 0<z<1
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