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Suppose im oiidU 0,0 i.e

Uniform between 0 and 0 for 070 We
want to compare 4 estimators
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To compare theestimators we will use
mean squared errors
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Obviously MSECE Ei for it 3,4

We can show that
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Let us explore a bit further and

x ̅ is a natural choice

Not quite All Xi's are less than or

equal to 0 so most likely In will
be even furtheraway
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