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ex8.m

clear all

n=20; mu=0.5; sigma=1;
xx=sigma*randn(n,1)+mu;
betas=[0.01:0.01:3];

mu_MLE=mean(xx); sigma_MLE=std(xx,1);
for i=1: length(betas);

mu_MAP(i)=sum(xx)/(n+betas(i)."(-2));
end

figure(1); clf; hold on;
plot(betas,mu*ones(size(betas)),‘g-')
plot(betas,mu_MAP,'r-")
plot(betas,mu_MLE*ones(size(betas)),'b-')
xlabel('beta’); legend('True','MAP','MLE',4)
print -deps MAP.eps
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