
STK-4051/9051  Computational Statistics  Spring 2024

Exercise 1

Instructor: Odd Kolbjørnsen, oddkol@math.uio.no
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2.3



Consider one censored observation
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Consider one uncensored observation



• Likelihood:

𝐿 𝛽, 𝜆 𝑡 =ෑ

𝑖=1

𝑁

𝑓 𝑡 𝑤𝑖 ⋅ 𝑆 𝑡 1−𝑤𝑖
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𝑙 𝛽, 𝜆 𝑡 =෍

𝑖=1

𝑁

𝑤𝑖 log 𝑓 𝑡 + (1 − 𝑤𝑖) ⋅ log(𝑆 𝑡 )

Insert to get the result
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log
𝜆 𝑡

Λ 𝑡
= log

𝛼𝑡𝛼−1

𝑡𝛼
= log

𝛼

𝑡
= log 𝛼 − log 𝑡
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2.4
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Ex3 f

20


