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Statistical Inference II, 2013, HW6  
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1. Show that the score function is written as  
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iii UU ))(),...,(()( 51 θθθU   has zero mean (show). 

2. Derive the Fisher information matrix ),(),( 1 ΣμΣμ nIIn   (explicitly). 

3. Find )Pr()( 21 ii XXc θ . 

4. Find the asymptotically pivotal quantity (p.495) for )(θc  and then derive the 

( 1 )-asymptotic confidence interval for )(θc . 
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Answer: 
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The log-likelihood is 
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Note that 
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and hence 
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2. Note that 
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Thus, the Fisher information matrix is 
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 is the asymptotically pivotal quantity. Hence, the asymptotic 
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