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Lista de Exercicios 2

2.1) Considere uma amostra aleatéria X1, ..., X,, de tamanho n. Obtenha a funcao de veros-
similhanca da amostra considerando as distribuigoes abaixo:

Binomial(m,p): P(X =z) = (Z})px(l —p)m*, x=0,1,2,...,m
Geométrica(p) com P(X =z) =pg¢®, 2 =0,1,...

Binomial Negativa(r,p) com P(X =z) = (x”_l)p’“qx, x=0,1,...
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Binomial Negativa(r,p) com P(X = x) = (f:i)p T r=rr+1,...

Uniforme(a,b): f(z) ==, a<z<b
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c¢) Geométrica(p) com P(X =z) =pg* !, 2 =1,2,...
)
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Normal(u, 02): f(x) = \1ﬁe 202, —00< < 00,—00 < fi <00,0%>0

Gama(a, 8): f(z) = 1“/6()2 e T 1 >0

)
Beta(a,b): f(z)= FF(E;;F&)) 711 —2) 0<z<1

Weibull(X,a): f(z) =% (5 Tle=@N x>0
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