.‘ "'1(;5‘
'}‘orh
A

lecture &

—D
'

0

M

414
ATH
M




In o /5+oh°§'\1'cs ])WM‘,.L , d,m,“ d,m vondsm

vouale X, 40 ane  ypnawone ‘d_;gz, Prmo

pe) o~ 74f £6).



In o /5+oh'$'\1‘cs ])anm, , dﬂ,& d,m vondsm

vouode X, 40e ane pnawane (d-‘,gz, T'm:{'

pe) o~ 743“ £6).
O We do mt fuww flx) arﬁ(x) ok oll. .



In o /S‘I'oh'?h‘cs ])WM‘,.L , d,m,& d,m vondsm

vouode X, 40e ane pnawane (d-‘,gz, T'm:{'

pe) o~ 743“ £6).
O We do nt o flx) or/‘)(x> ok oll .



In o /5+oh'$'\1‘cs ]mfb , dﬂ'“ d,m vondsm

vouode X, 10e ane  pnawane (d-‘,gz, T'm:{'

pe) o~ 743“ £6).
O We do nt o flx) or/‘)(x> ok oll .




Exanple
0, X & Exp(8) Hub we dods Ruoro B



Examples
0, X & Exp(8) Hub we dods Ruoro B

@ X~ Binmual ('n./)) e Jurwr M -bt'ﬂa’r/‘



Examples
0, X & Exp(8) Hub we dods Ruoro B

@ X~ Binmual ('n./)) e Jurwr M -bt'ﬂa’r/‘

@ )(“’ fqmma(a{./s) ,»‘vH\ KomLfan wnknew L.



Examples
0, X & Exp(8) Hub we dods Ruoro B

@ X~ Binmual ('n./)) e Jurwr M -bt'ﬂa’r/‘
@ )(“’ femma(m/s) ,»‘vH\ KomLfan nkmewTL.

@ X~ Novmal (/4.0'9 ,M/Amd g ae anknowm



We wite  £(x;9 o plxyg) wie
be N rra, Mpeofred S (1
e oty 60 cated o gonomienr oY
fne pac of  Serhc Sd esnmare favemeten:
Echmahon 1o dome flrpsphe  somplte: e X%,

N $¢ s1d. Yvs. Jﬁmﬂlﬁ. Conotriute ar
SamplL of- S‘3-e‘r|, jvn‘-]m, Lommen



ﬁb X(. ’(LC""XY\ JC’WH’, a S'a""f‘u' oM a 'YGNAJW
Vauabte . o T= T (X, %oy Xn ) e o

:Fncaw "i""" Jarmple . Sheno T 4o Catled a-
Atahishe .



ﬁb ch?(Lc"'-)(h densHt a S'a""f‘u' M A Yandow
YVaru obte X ‘fw T= T-(’(‘/xz.p-w)‘n)'kau

j‘nchw oj—_lu, Jarmple . Sheno T 4o Catled a-
Atahshe .

Inet fha ,larvy)—b.io chown Fun T o camed Hhe
e aliyahon, oﬂ.T,p.rM += T(X.ML,-- Xn) ond

Kie Koo o, Xy g0 the J«Laisq-h'aw a-f--Hu— Samrl.e,.



Psint Estimators

e fnch’m T o;{— —Ae randem. Aol

)('r. X2 res X 4s callecL A ?o'mi' eshimator
JD"" 0 ./4 Nd{'}ahé—m t of- T 1 called
o

ecstimaete.



Psint Estimators

e fnch’m T o;{— —Ae randem. Aol

)('r. X2 res X 4s callecL A TD'mi' eshimator
JD"" 0 ./4 'Ral{}ahé—m t of- T 1 called
o

cstimote.

A\WXI/)(L r‘“/)(vv kﬂr _S'bﬂ\f-", om on »v- X

271 o ?J\'C Oﬂ(x.o) _9& L LT T (X Xa- xe)
,#(a.— Stahenc. mgy thots ST o wumblased
eshmaorvr - 9 IJL = E‘T] - 6.




mawimum, LteliRovd Echbmator (mbé)




mawimum, JkteliRovd Echmator (mbe)

< The </omt' ohitritwbon aj—#w Pandem Semple

Xie 1 Xn % smiten a0 f(x,,g)

ce"”."w'/ fhaé a0 a fnchw of é\a Qince U

¢
Li0)= Loicim,in) = T Ji5i0).
1=1



mawimum, JkteliRovd Echmator (mbe)

< The </omt' ohitritwbon aj—#w Pandem Semple

Xie 1 Xn % smiten a0 f(x,,g)

ce"”."w'/ fhaé a0 a fnchw of é\a Qince U

»w ivd-

¢
Li0)= Loicim,in) = T Ji5i0).
1=1



ﬁ’l grden '7‘1’ eshmalbt. 9’, e or?y[\b' Want
‘o nd N ?uamw & that 'rnaxtheo

A (8) A |
6 - Aﬁmax [_(9)

= e valuef § Hate manmize
LIDB)



In prdev +  eshmabe ¢, wne ngw Want-
‘o nd e ?uamw 0 that Moaxmi3eo

L(®) A |
o - Aﬁmox L(Q)
= e valuef § Hate manmize
LID) .
/Ww ne ko L The },07 of-+he
Nikelsbv d nchon  Since L,d d,dm.;,w io
monotone :t‘hcmw'n\nj. L chede fmaxfm\d?

ﬁ Che ching 9509ca9=0 o A= O.oaue),







E)(awf'lo

—

(1) ExpomentislL Bistniubin
/jvrfeoe. a random Comple )(.,'z’_.mv Do a
Adinteal - didbibmois - f(1)= o~ ¢ 70

9)— —Tf()(: 8) = < Rk e-“Z‘;Xn/a

L16)- /&Fue)—- ~ndey s o Ex.
1=1
21/9)_ —-77_ _
v 8 9)’%’(’ ° = 0=;‘=Z|>(n'

L le e :mrw eon- WLy so unhased. gy



E)(awfflo

) Motmal  pisnitins Lo X Rove o N (o)
Olsstrbuszin - Jn tme cage Q‘ (l[.d‘) a0 o vector.
e m-L funchin
n

L(Q = L ) = 77_ I _(‘X..- )1)
2) ) =1 Qe eXP( A—L’E

[(/4.9)-'-' —27_‘)_1?,?#—?1?”' > = {"“&)




E)(awfflo

) Motmal  pisnitins Lo X Rove o N (o)
Olatrtbutine - In tms cage. 9 = (@) aia vechr.
e m-L funchin
n

L(e L ) = 77_ [ (7""‘ ))
) (I“ ) = f__ P( Kol

> Lpe) = - l?,?n'—n?r L5 (op)

?71'—: r=4 (_'Ej/a-))gl ‘%-ﬁoTl-z-'_Z:(X r‘)




E)(awfflo

) Motmal  pisnitin)  fob X Rove o N (o)
Olatotbutine - In tms cage. 9 = (@) aia vechr.
e m-L funchin
n

L(e L ) = 77_ [ (7""‘ ))
) (I“ ) = f__ P( Kol

l(raa') = -n l?,?n'—n?r L= {__Ii)

721
o ”"L 2t)(7) 5 1L- -:.r“-*;’,...za »
unbaseio
Z(x.-xl
Y g >

I\
|ase ~ 0=

4
~ |l




!

T
CXIRILEA Jcm’ oAs T g nment™

® mle :fw ‘&W



