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1. Find α0, α1, α2 that minimize

MSE(α0, α1, α2) = E
(

Y − α0 − α1X − α2X
2
)

2

2. Find the moment generating functions of the following densities.

(a) fX(x) = 1/c, X = {x : 0 < x < c}.

(b) fX(x) = 2x/c2, X = {x : 0 < x < c}.

(c) The negative binomial; see the Appendix.

(d) The double exponential; see the Appendix.

3. Compute EX and VarX for each of the following.

(a) fX(x) = αxα−1, X = {x : 0 < x < 1}, Θ = {α : 0 < α < ∞}.

(b) fX(x) = 1/N, X = {x : x = 1, 2, . . . , N}, Θ = {N : N = 1, 2, . . .}.

(c) fX(x) = (3/2)(x − 1)2, X = {x : 0 < x < 2}.
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