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The log - likelihood f 'lion is :

l ( O ) =
;
lnlfxcxj ;Q) - n - lnlsxld;D ))

we have X - Exponential (O )

eco) = ¥; en foe- I - n - en ( e - do

n

ll O ) - I
'@(O) + line- Y

'

)) in . of
j - n

eco ) -- - n- lnco) t.j.EC- Y ) t n - f-

eco) - - n - lnco ) - f Enix; +n. do
we differentiate
L' (O ) - -n- f + (ti) . fj¥xj t n C -t) - -82 = O

£ ( - n . -0 t Kj - n -d ) = O

-
H =O
°

8mi III's -d = I -d

Tfsespkiat for
In this problem :

Xu Gamma (2=2 ,

⑥
me

= tf ( 125+150+165 -1175+250) - 10
O)

⑤MLE = 73
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truncation d-- 500

> i ②
me

= I -d

⑤MLE = { ( 6001-7001-900) -500

⑥me = 22300 - 500=733.5 - 500

⑤
MLE
2233
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truncated @ 4

complete data

censoring
X - UCO

,
w)

Pdf : fxcx ;w)
= hw

for a ECO ,w)

survival f'tion :

Sxcxjw) =
w
- x

W

for x C- (O
,
w)

The likelihood f
'
lion :

( (w) =
I ?#http ;w) )

'

(5×14 ;w))
5

( (w) =
(E)? (Etty

z

w

w - 4 5

w

w ) =
(w - 4 -p )

'

(w - 4)
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The log - likelihood :

l (w) - 2 -ln (w- 4-p)
- 5.en (w- 4)

e'Cw ) --
w?4 -p

- f- 4

We are given that Ime -
- 29 ⇒ L' (291=0

292-4-p
= 25g -4 = I

10=25 - p ⇒ p
- 15

MLE for Discrete Distributions

MLE :Bernoulli .

X -Bernoulli (q)
t the probate . of success

supportCX) -
- {0,1}

Xu { f w/ probab . 1-q
w/ pwbab . q

Let xe.kz, . .. . ,xn be the observations from Bernoulli(q) .

They will all be 0 or 1 .

We write the pmf as :

f- (x;g) = { 9- if x-- I

1-of if x=o

fix ;q ) - q
"

- Ct-g)
'"


