




Examples of Location families:

• Uniform(θ, θ + 1) distributions (θ ∈ Θ = R) with pdf

f(x | θ) = I(θ ≤ x ≤ θ + 1) .

• Cauchy location family with pdf

f(x | θ) =
1

π(1 + (x− θ)2)
.

• N(µ, σ2
0) distributions (µ ∈ R unknown, σ2 = σ2

0 known)

Examples of Scale families:

• Uniform(0, θ) distributions (θ > 0 unknown) with pdf

f(x | θ) = θ−1I(0 ≤ x ≤ θ)

• Cauchy scale family with pdf

f(x | θ) =
1

θπ [1 + (x/θ)2]
.

• N(0, σ2) distributions with σ2 > 0 unknown.

• Exponential(β) distributions (β > 0 unknown) with pdf

f(x |β) = β−1e−x/βI(x ≥ 0) .

Examples of Location-Scale families:

• Uniform(α, β), −∞ < α < β <∞ (all uniform distns).

• N(µ, σ2), µ ∈ R, σ2 > 0 (all normal distns).
















