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Data Redution

Let {X}n be i.i.d.

If T : Rn → R is a funtion suh that T (X) is a random variable then

T (X) is a statisti.

Gunnar Stefánsson Su�ient statistis May 24, 2023 2 / 6



Su�ient statistis

Su�ieny

T (X) is alled a su�ient statisti if the distribution of X , onditionally

on T (X) is a onstant funtion of θ

The de�nition implies that if T = T (X) is su�ient then fX |T (x |t) does
not ontain θ.
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Minimal Su�ient Statistis
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Anillary statistis
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The Likelihood Priniple
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