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Exponential Family
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Exponential Family

• Represents a broad class of distributions
• Includes Gaussian, exponential, gamma, chi-squared, beta, Dirichlet, 

Bernoulli, binomial, multinomial, Poisson, geometric, … 

Example
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Maximum Likelihood Estimators and Sufficient Statistics

MLE: Sufficient Statistic:
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Exponential Family: a Gaussian random variable


