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Lista de Exerćıcios 8

8.1) Verifique se as distribuições a seguir pertencem à famı́lia exponencial. Em caso afirmativo,
identifique cada uma das funções c(θ), T (x), d(θ) e S(x).

(a) X ∼ Poisson(θ), θ > 0.

(b) X ∼ Exponencial(θ), de forma que E(X) = θ.

(c) X ∼ Geométrica(θ), θ ∈ (0, 1).

(d) X ∼ Gama(r, θ), r, θ > 0, E(X) = rθ.

(e) X ∼ Beta(θ, 1), θ > 0.

(f) X ∼ Normal(0, σ2), σ2 > 0.

(g) X ∼ Normal Inversa(µ, λ), µ, λ > 0.

(h) X ∼ Beta(α, β), α, β > 0.

(i) X ∼ Uniforme(0, θ), θ > 0.

(j) f(x) = e−θθx

x!(1−e−θ)
, x = 1, 2, . . . , θ > 0.

(k) f(x) = 1
λe

− 1
λ
(x−µ), µ ≤ x < ∞.

(l) f(x) = log(θ) θx

θ−1 , θ > 1, 0 ≤ x ≤ 1.
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