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Exemplo 3.3
X ~T(a,p)

0 = (o, 3) e Q = (0,00) x (0,00)

f(x,0) = rfz)xa—leﬁx

onde

Gledson Luiz Picharski Universidade Federal do Parana
MATH350 - Exemplo 3.3




_ /Ba ! —B> x . Xa—l
<r<a>> ) U

I(0) = nalog(B) — nlog[T(a)] = B xi+ (= 1) log(x;)
=1 i=1
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considerando
n=25 a=4epB=5
temos

a 4
E(X):E:g

Essa esperanca pode ser demonstrada pela definicao.

D
E(X)/ x.f(x)dx
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Exemplo 3.3 (cont) Fazendo a derivada segunda
- ) M(e)
M(a)

B)+ Z log(x;) — n
i=1

—5(/;5) = nlog(

5I0)  na <

oy e X;
Y

né G}

—_ X, = 0 — ﬂ = =
B i=1 X

51(0)
r (@)

substituindo em 55
nlog(&) — nlog(X
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que requer solu¢do numérica
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segunda derivadas

A ~ ~ 2
21(0) ["(alpha) (F’(alpha))

o2 [ (alpha) [ (alpha)
210) na

5 R

210)  n

sasB  j
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Exemplo 3.3 (cont)
ie. Xi ~ [(a,B).

U(G):{nlogﬁ—i—ZIogX—n @) M—Zx,}

i=1

" o) — o « 2 —n
lo(0) = Ig(0) = < )T )_n/(ﬁr( ey noz?g >
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i.e. series expandida multi-variavel de Taylor

16) = 18) + (0 — B)T V() ~ (6~ )T Io(6°)(0 — 0)
para
o~ ol <180 (a1)

u(9) = Ud) — (6 —0)"lo(¢")
" lo* —ol <106  (42)

Para Deviance aplicando equagao (4.1)

D) = 2 [/(é) —{1(0) + (6 — e)TU(é) + %(e — )T 1o(07)(0 — é)}}

= —(0-0)T10(67)(0 ~
~ (0 —0)"Io(B)(6 — )
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