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Name:

we know f(x|θ) =
n∏

i=1

f(xi|θ)

let λ(x|θ) = ln
n∏

i=1

f(xi|θ)

=
n∑

i=1

ln f(xi|θ)

let In(θ) = −E[λ′′(X|θ)] for X1, X2, . . . Xn iid

show In(θ) = nI(θ)

Solution

λ(x|θ) =
∑

i

λ(xi|θ)

λ′(x|θ) =
∑

i

λ′(xi|θ)

λ′′(x|θ) =
∑

i

λ′′(xi|θ)

In(θ) = −E[λ′′(X|θ)]
= −E[

∑
i

λ′′(Xi|θ)]

= −
∑

i

E[λ′′(Xi|θ)]

= nI(θ)


