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Lecture Notes IV — Continuous distributions. Parametric density
estimation.
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CDF and PDF. Sampling ‘/

Examples of continuous distributions /

ML estimation for continuous distributions &=
ML estimation by gradient ascent

Reading: Ch.5, 6



CDF and PDF refresher

Cumulative distribution
function (CDF)

F(x) = PIX<x (1)

1. F > 0 positivity.
2. lim F=0

X— — 00
3. 1im F=1
X—» 00
4. F is an increasing function

Probability density [function]

s (PDF)
z fF = % @)
P(a,b) = Pla bl = F(b)—F(a) = [ f(x)dx

(3) ’

normalization condition

[if(x)dx -1 @




Examples of continuous distributions
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F(x;a,b) = Trens a >0 logistic
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f(x;a, b) = (lieem
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ML estimation for continuous distributions , RTINY
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ML estimation for continuous distributions Q%EMuﬁaQ

Doka. & 20 ¥
Modat Frh dag)=te T, >0 ]

Wount &=7? \% ML
1. Ulkatihood v gy " -g%x"
LG) = T(—?C%l*‘) l\f*@ =se -
i log3 Lileali hood
Loy = L) = n ¥ - «‘2% I i
T ¥ cALcUws
9. WK L

N §
I [} [ @__,:. —



ML estimation for continuous distributions Norwaal (’L‘“ﬂ')
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mation for continuous distributions ’\’ (’A >
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ML estimation for continuous distributions NI\L-"OM [«;FJ
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ML estimation for gontinuous distributions _“_"_":@VL("“G)
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ML estimation for continuous distributions
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ML estimation for continuous distributions
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ML estimation by gradient ascent !0%'15"\.‘.'. (ng)
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