Slides Week 38

Hierarchical Models and Mixture Distributions

X[r~B(Y.p)
Y|A~ Po(A)
A ~exp(p)

E[X]=E|E[ x|7]|

Var[X]=E|Var[ X|Y ] |+Var| E[ X |Y]]
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Jensen’s Inequality
E[g(X)]= g(E[X]). g(x)convex
Chapter 5 Random Sample

Random sample: X ,..., X, are iid.

Statistic: 7(X,....,.X, )



