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Ex4
Instructor: Odd Kolbjørnsen, oddkol@math.uio.no
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𝑖 = 0,1, … , 16
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The complete and marginal likelihood
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Marginal likelihood

The complete likelihood, we know also how many there are 

in each group (i.e. for each person we know group membership and count)

𝐿 𝜃 𝑛𝑧,0, 𝑛𝑡,0, … , 𝑛𝑡,16, 𝑛𝑝,0, … , 𝑛𝑝,16 ∝

𝛼𝑛𝑧,0 ෑ

𝑖=0

16
𝛽𝜇𝑖 exp −𝜇

𝑖!

𝑛𝑡,𝑖 𝛾 𝜆𝑖 exp −𝜆

𝑖!

𝑛𝑝,𝑖



9STK 4051 Computational statistics, spring 2024

So we need the expectations
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𝐺𝑗 ∈ {𝑧, 𝑡, 𝑝}𝜇𝑖 exp −𝜇

𝑖!

𝜋𝑖(𝜽)

𝑖!

𝛽
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Lagrange multiplier

we get: 𝜙 = 𝑁
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What happends if you start off:

mu=5

lambda=5
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