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b(A) DO DODOO (natural parameter) 00 00O .
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0 5.3. (Bernoulli 00) X O Ber(d)(0 < 0 < 1) 00000, X O

pm.f. p O
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Oo0do. oo

0
logp(z]6) = zlogb + (1 — z)log(l —0) :xlogl_e + log(1 — )
goodooooo

Ha) =z, b(6) = % #(8) = log(1— 6), d(6) = 0.
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0.0000,
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'00,0000000000000000000000000000000DO000
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d d d
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/X@p(:ﬂ@) dx =0 (5.2)
goo. oot
d*p(z]0)
| iz =o (53)

eq:exp-1

DDDDDDDDDDDUDp.d.f.D(%. ooo0od
/X%p(ﬂ@) dx:/X(d%logp(x|9)>p(x|e) d
_ /X{t(g;)i)(e) + i(60) }p(x] 0) d = 0.
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gboboooodgn

/X H(z)b(8)p(x] 6) d = B(B)E[a(X)], / H(0)p(2]0) dx = i (6)

ooooo,
b(0)E[a(X)] + k(6) = 0. (5.4)
000 bA) #0000
E[t(X)] = —%. (5.5)

goo

j—;p(azl 0) = % [(d% log p(z| 9)) p(z| 9)]
— (;—;log p(x\9)> p(z]0) + (d%log p(x|9)>2p(fc!9)

= {a(2)b(0) + &) }p(x| 0) + {t(x)b(0) + #(6)} p(x] 6).
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gooo

[ {tta) ~ X 0(a] ) do = Varlt (X)) (5.7
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/gﬁﬂew_/ﬁ + i(0) }p(x| 0) dz + {b(0)}*Var[t(X))]
= b(O)E[H(X)] + i (6) + {b(0 )}QVar[ (X)].
000 b)) #£0000

b(0)i(0) — i(0)b(0)

Varlf ()] = S (5.8)
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(0] x) = log p(x|0)

ooobD 200000 XOOOooooooooooobooobo
(0|X) (00000000 0D0ODDOODOOOOODOO)DO0ODODOOOO
gooboo.

S(0]2) — (%(899'93) 0= %{t(m)b(@) +1(0) + d(@)}} = Ha)b(0) + #(0).
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E[S(6] X)] = E[t(X)b(6) + #(6)] = b(O)E[L(X)] + #(6)
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S(0|X) D000 Fishe 000000, () D00D00D00. 0000
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5.3 000000DDO (Generalized linear models(GLM))
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00000 (Ya, Y, ..., Y,) 000 pdf. 000 pm.df. p(y1, y2, -, Yn| b1, 02, ..., O)
0

p(ylu Y2, - -, yn| 617 927 ) 07L> = Hexp{y]b(ej) + H(ej) _'_d(yJ)}
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T =E|ST T (9K z;
N [Z{ Var[m “\on, Z Var[y;] 7\ o,
—Z (i — Mz NEY
{Var xzkxzé 8771

000.0000 2000000 E[(Y; — ) (Y; — )] =0(i #5) 00
000.00

n 2
TikTiv 8/1%
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