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Maximum Likelihood

Problem 1: Given a random sample of size (n) taken from a Gaussian population with parameters [l
and o2 . Use the ML technique to find an unbiased estimator for the cases below:
a) The mean y, when the variance o7 is assumed known.
b) The mean y, when the variance o7 is assumed unknown.
. ¢) The variance o2 when the mean p, is assumed known.
d) The variance 62 when the mean u, is assumed unknown.
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