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X € @ 1k =argmax p(e; | X)

p(a; | X)
(training sample) {x}.
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q(x; )

(parameter)
(domain)
(parametric model)
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(maximum likelthood estimation

method)
{xiHa q(x;0)
P X0 %) = | [A(%:0)
(likelihood) 0

L(e)=f[q(xi;e)
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QML
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6,, =argmaxL(6)

L) = Ta(x:6)

(maximum likelihood

estimator)
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opt

N — oo

-

N — o0
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(consistency)
HML — 6’opt

(asymptotic efficiency)
QML

63



69

(log)

04 06 08

0.2




e

log-likelihood

6., =argmaxlogL(6)
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Octave
o
N
p(X; ,0°%) =
o
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Octave

ex5.m

clear all
n=5; mu=0; sigma=1;
xx=sigma*randn(n,1)+mu;

mu_MLE=mean(xx);
sigma_MLE=std(xx,1);

x=-4:0.1:4;

y=normal_pdf(x,mu,sigma);
y_MLE=normal_pdf(x,mu_MLE,sigma_MLE);
plot(x,y,'r-',X,y_MLE,'b-";
legend(‘true’,'estimated’)

print -deps gaussld pdf.eps
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