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1 Unbiasedness of mu

Want to show that E (i) = pu.
0 satisfies loglikelihood equation such that %5(9)
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logL(p,0%) = —%log2m — Zlogo? — ﬁE(Xt — )2,
Define 6 = (11, 02).
Differentiate log L. with respect to u. Then,
dlogL 1
S = (X =) =0 (1)
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This yields that iy e = %ZXt = X and thus, since X ~ N(u,0?), E(fiprpe) = .



