Methods of Eobimatiom -

_— -

- | st
There one Aekehod ynothads Jﬁ extim pdaom swk f b
we shall cormcor Ahe #Eﬂema ;Mjm,w pnatiedh
(E) Me/m"k 0{; YN AAMANIA ,Q»}Qaﬂ«\)'mzw)

(£ Methye 7] P Bye s

Me,ﬂ'\.ﬁ'ol cr!g YN O vt /PwMIMTw! %ﬁw@
Tha 4a Hhe mrr"rjf ?WAA,Q ynetbeye) JB é—-&'ﬁxmwﬂm,mc},\

Y- W by C.F. Gawsd and ﬂxn.fn {/\/‘M
R A i Sz iy
L ikabihord Fonelin '

Lok ARy oA PE O Sondgm W})&LOﬁ Mae
g o f;a})d&m wibh oewd“:)? 7(:%%% FOL 0). The
f&ww WC/-'Z)GV‘ WE’#\LM"/’*)”{"-M Yy, 3{2)":;){)& |
Wﬂﬁ? Soweted 17 L(eyeh L, b The &yw M%m
C?A;W“ba

N
L =LIO= Jon,38)- f 00 Dr 400, ) = TTFCx0)

o sddabire Likelihovel (o probabifihy) Hhot
sy, Aoyt eey don - ol O Gpvem W)y%, gy Wgy t+00 oy LLO) Orsh

Scanned with CamScanner

Scanned with CamScanner



& .
Jhe  ynebhod (ohpinciply

. o o masd i Lol hrad conisl
W fm{lwa am exBmalen of B perarmetu. O which masiniz
bhe Likelihood funchon LeoY for vaniakions im the paramdinf.
Ths “'G Fhere e &,J:uv-'\obvew 8= 657{1;“2;**’;%) Ué’/ﬂ,w_
kw]:&wﬂw.b w%c%mmw%,s L (&) Mmm im 6,
thom 6 4 Fo be Token an an extimdb of 0. § wan
callod Mastimum Likalihggoh Ethmaliet ¢ MLE ) of -

N

B s The Aolwion , 1) oy of

W= 0 and M)Z.O
>0 N

Savce L8>0, wbmchw Yok L (B

"

) m C_M)U’f‘. ab
| SL _op = 2 L2 0, oo () whewl =LLo).
T 20

Scanned with CamScanner

Scanned with CamScanner



P ;,\ I
vl Fiﬁjhﬁmoﬁ Mae ponm L;hf—tlfl%‘c) Estimalohn ML ) = :

AR

L Jhe b\h»)f oand 3econd o\ Aes, erivodiven \ﬂ'g.-;i-e%)um

? ; ;
n o hamgl- ‘QC"“‘-Q‘“"[W()M“LM W@oafﬂ«a_?mﬁ%
for almest all . For wp 9 im R_

%_3_&,91,(9)\ < Fh) and }—5%,%["65\ < F00,

Whane GO and F,0LD oo ‘MWL }Mm m(;::),
1) he Thind e Aervedwe MLW} ek smch

- 26°
R Lie)] < LAY,
26°

whoe £ M) L I&, & paiiie Wﬁ}

(i Fob § »m R, e
o0 = 1 8 "
o B 3 Lo L(B)j .LCE) Ol’i]J J

& AT i
) The wap_aﬁmmmﬁ): et off 6B

Scanned with CamScanner

Scanned with CamScanner



Propertin o) MLE @]
1. C Camer —Rao . T)'\Illﬁ.ﬂm)

\/\]{,ﬂ\ 17M C\.)’))JWC-L\."UY\? Umz‘)% AN Y\ —> o0

the 24 kool on 2 Loy LLg) = 0 Mhor o
bﬁmmn MIMUL\ &:Vwatﬁ‘ﬂ 56 j

valua 6, &5&.%4, %km'wd

estimalon  one Coruhunk .
2. (Hogout Boyarh Thevtem)
A coriwtont Solutien ofit’}\ﬂ-, Likhelihgel eamatron
provi %) .
45 }-D%mewwnbﬁ%%%m&ar
3, (Ao e N ‘ Gf;MLEf'éD |
A LWW | e Libelinood eqpation

1A W‘]ﬁiﬁwﬂa YLM% M{bv\f%ci alhrrut e e
velwe 05+ Thws “8is cmpeptitiadly N (6, gﬁ))mw
Here VC@): d_ = | -—_

T(0) E[-i QQZ)LCG_)J ' s
I(tg) iaknmm an ﬁ\L . MZWBMFM%%‘?WW W) )
4. S‘E MLE M,Wm mﬁ*eﬂﬂ}_‘m wmoﬁm
5, ‘_‘)% o )’\»b'b'\(-\em'k exfamalivh etwks, Wk s mjﬁ\m\cj%“ of
2 3'??:, a giwen ?,U?ulm‘n« i pdS {((x;?) s ITWB extim |
et 5—5\, 9, Fhen ke ,Q{kaf.«hu-w] e_pijﬁﬂm wﬂ)mw&o\bﬁo«uﬁeu
A 2w Hhe eﬂiﬁmnxa‘uT: 3 " .
7Mmma¢a:5{,~rmm MLEoJBGM 4 )
ene Function of 6, ren W CT) is the MLEd] (€) |

%. The MLE ﬁia?w@fmcmflﬂ)magmt be l.wu'\vm—‘

Scanned with CamScanner

Scanned with CamScanner



