Exponential Families
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Exponential families and completeness
Trpenenhal  Seamily

Clld) =l (o) eﬂé iw () e (a0

=\

SUPPOSQ ?<\)”’) ><“‘ R\\C) g{%\,\ 2%\ Q%Omﬁf\hx—\\ ’Q“M\\\(Lj
. 7y (L
b 00 A (28 GY, L, EE0)

s Sy aleat Q‘c(‘ @

Complenes . L& Ta eddihRen 3 (w (b), - bu,,(CQB\é
o —= X ) ) % y )
Contenn Gn 2N ot T e

) i""&ﬂ
TRy 74‘/\\\1 Lﬁ_t\ CXJ} SRR i‘td OSBB
Sl J‘:\

2/4



e QQJMJ\\\‘ LW, (PB :\08 CT-—P\
Peissen s w, (p) = Lagy (3

Suppose that X1, ..., X, %Bernoullz()

Show the the Bernoulli is an exponential family distribution
Find a complete, sufficient statistic

Use the complete, sufficient statistic to find a best unbiased
estimator of p
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Example

Suppose that X1, ..., X, ud N(p,o?).

Show the the normal is an exponential family distribution
Find a complete, sufficient statistic

Use the complete, sufficient statistic to find a best unbiased
estimator of o2
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