

















































































T T X sufficient statistic for OEReminder
if Xs xs Xu xu independent of

Example
Let Xs Xe Xu v s of Poisson b Prove that
T Evi is a sufficient statistic
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The statistics Ts Xs Exi Talk
Te Xs Xs Ex Tr X

are also sufficient for Indeed
P Xs xs Xu x Ta e
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It's clear that there are multiple sufficient statistics
We will be looking for a minimal one

Definition

A statistic T T X is called minimal sufficent statistic if
T is sufficient
if T X is sufficient f such that T F T

From now on when we say sufficient we refer to theminimal

Examples

Let Xs Xu v s Bernoulli Prove that T EX
sufficient for

x
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Let XsXeX3 8s Bernoulli o T Xs 2 24 3 Then
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For the statistic to be sufficient is has to be
independent of for every and for x 1,0 1
this is not true and hence T is not sufficient

Theorem Fischer Neyman factorization criterion

Let 1 Xs X ris of distribution with PDF f x E

E 0s Then the statistic x Tak Te t TK X1
is sufficient for E iff g h such that
f E g T x h x

g depends on only via T x and h is independentof


