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á
c
o

n
te

n
id

a
e
n

u
n

a
fa

m
il
ia

d
e

d
is

tr
ib

u
c

io
n

e
s

{F
(
·;
θ
),
θ
∈

Θ
}.

θ
p

a
rá
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ú

m
e
ro
X

d
e

su
c

e
so

s
q

u
e

o
c

u
rr

e
n

e
n

u
n

d
e
te

rm
in

a
d

o
in

te
rv

a
lo

d
e

ti
e
m

p
o

,

p
(x

;λ
)

=
λ
x
e−

λ

x
!
,
x

=
0
,1
,2
,3
,.
..

4



P
ro

b
a

b
il

id
a

d
e
s

p
a
ra

λ
=

2
:

x
0

1
2

3
4

5
6

7
8

p
X

(x
;2

)
0

.1
3

5
0

.2
7

1
0

.2
7

1
0

.1
8

0
0

.0
9

0
0

.0
3

6
0

.0
1

2
0

.0
0

3
0

.0
0

1

(
c

)
F

a
m

il
ia
N

(µ
,σ

2
),
µ
∈
IR

,
σ

2
>

0
p

a
ra

e
l

p
e
so

X
d

e
n

iñ
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ñ

o
n

d
e

u
n

a
v

.a
.
X
∼
F

:

C
o

le
c
c
ió
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é

n
ti

c
a

m
e

n
te

d
is

tr
ib

u
id

a
s

(i
.i

.d
.)

c
o

n
d

is
tr

ib
u

c
ió
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á
tr

u
c
a

d
a

,
e
n

to
n

c
e
s

p
(X

i
=

1
)

=
θ
,

p
(X

i
=

0
)

=
1
−
θ
,

θ
∈

Θ
=

[0
,1

].

8



F
u

n
c
ió
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ió

n
,

d
e

u
n

e
st

im
a

d
o

r
d

e
θ
.

D
IS

T
R

IB
U

C
IÓ
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ió
n

d
e

la
m

á
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ió
n

ji
-c

u
a

d
ra

d
o

:

S
i
Z

1
,.
..
,Z

n
so

n
v
a
ri

a
b

le
s

a
le

a
to

ri
a

s
in

d
e
p

e
n

d
ie

n
te

s
c

o
n

d
is

tr
ib

u
-

c
ió
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á
x
im

o
e
n
n
−

2
.

S
i
n

=
1

ó
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ió

n
F

d
e

S
n

e
d

e
c

o
r

c
o

n
ν

1
g

.l
.

d
e

l
n

u
m

e
ra

d
o

r,
y

ν
2

g
.l

.
d

e
l

d
e
n

o
m

in
a

d
o

r
(F

ν
1
,ν

2
).

N
o

ta
1

S
e

v
e
ri

fi
c
a

n
la

s
re

la
c
io

n
e
s

F
1
,ν
≡
t2 ν
,
F
ν

2
,ν

1
=
F
−

1
ν

1
,ν

2
.

29



T
e

o
re

m
a

4
S

e
a

(X
1
,.
..
,X

n
1
)

u
n

a
m

.a
.s

.
d

e
u

n
a
N

(µ
1
,σ

2 1
),

y
se

a

S
′2 1

su
c
u

a
si

v
a
ri

a
n

z
a

m
u

e
st

ra
l.

S
e
a

(Y
1
,.
..
,Y
n

2
)

o
tr

a
m

.a
.s

.
d

e
u

n
a

N
(µ

2
,σ

2 2
),

in
d

e
p

e
n

d
ie

n
te

d
e

la
a

n
te

ri
o

r,
c
o

n
c
u

a
si

v
a

ri
a

n
z
a
S
′2 2

.
E

n
-

to
n

c
e
s,

se
v
e
ri

fi
c
a

F
=
S
′2 1
/
σ

2 1

S
′2 2
/
σ

2 2

∼
F
n

1
−

1
,n

2
−

1
.

P
ru

e
b

a
:

30



E
je

m
p

lo
1

1
S

i
to

m
a

m
o

s
d

o
s

m
.a

.s
.

in
d

e
p

e
n

d
ie

n
te

s
d

e
ta

m
a

ñ
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Ĺ
ım

it
e

)
S

e
a

n
X

1
,.
..
,X

n
v
a
ri

a
b

le
s

a
le

a
to

ri
a

s
i.

i.
d

.
c
o

n
m

e
d

ia
E

[X
i]

=
µ

y
v
a
ri

a
n

z
a
V

[X
i]

=
σ

2
<
∞

.
E

n
to

n
c
e
s,

la
fu

n
c
ió
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ĺı
m
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e
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P
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≤
a
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∼ =

P
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a

+
0
,5
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P
(Y
≥
b)
∼ =

P
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≥
b
−

0
,5
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P
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=
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∼ =

P
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−

0
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≤
Y
≤
c

+
0
,5
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d
o

n
d

e
a
,b
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∈

Z
+

.
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)
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