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NONEXISTENCE OF UMVUE IN TWO-SIDE
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ABSTRACT

Suppus: X“ LAY X,, are 1id. nmp]cs drawn from a ene-dimensional pclpu].al‘.{ﬂn JPﬂ{-‘t-':l
= M 0)2" ] 5,00 (x)ddx, a =8B <k, where ¢ =1, a =0, & == ¢a and £ are given cons-
tants and the parameter # runs over (a, &). It is shown that for any non-constant cstimable
function g(@), there is no uniformly minimum variance unbiased estimate of g(@) (in (a,
b)) based om X, 005 X,



