
 

Classte Poisson data
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Example

pry Pr

1 0.368 0.271
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Maximum Likelihood Estimation

me arg max PCY In 7
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IYi
As a function ofA p ya Yn a is usually
rewritten as

LA Ya yn e ˢmém1
where É II Yi is constant

The likelihood function 7 Yp Yn is
a function of thedata onlythroughSmm
Sm is a sufficientstatistic for 1



Me is obtained by finding the
maximum of L Alyx yn or its log

l 7Flog4719 Yn loge Snlogx nA
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n and

IME SI Efi sample mean

Is it a maximum

so

Ince is a pointof maximum

Also
E Ime a IF E Yi A A

MLE is unbiased



Consistency

Ince 7 V Yi a
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Ince A

MLE is a consistent estimator

Efficiency
Anestimator is efficient if its variance
equals the Crame'r Rao lower boundary

CRIB Ig IG Expected
Fisher
Information
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Efficiency can be computed as

elima fIi


