Outive

‘3 AU‘X;MMM L"C&llLOoJ ES“’\\Mq“’o(

')5 AS)IM‘D""O"';G Dir"ribu-"io,\ oc MLE

3) Consis-l'ef\c/ o-(: MLE



As)/m/ol'oﬁc Dist: °|C MLE

_

A - .
M,v\de,( M|'¢A C"”‘J"‘H‘"S ) QMLE [RS aﬁ)’. G‘auSSmf\, Q#))qej[f

\A{e, w‘” L)e’ iﬂ{'QfCS‘I"eO‘ 1A ["(9;)() &S S '(l:\nc"'"oﬂ oC 8
Nofa‘f‘ (d +rue'“ Va‘ue as 80 ( X ~P°°>

Defiva‘l"lVes o‘c ’@n at @o . (905 @o)
vl .(6,5x) # (o, 3,(8)
fo.
L ) =S
"'—/\V[n(eo)x) = Ja- "‘ZVZ'(e“xb) = M(O)T.(8°)>

2

2 R.
L 9%,66, 5 EN Leix) = - T,(68,)
Ffba'p Sk-&"‘c—l/\: Aei-w{en (goJé

41\ N V4 ]
0 = VA(8.%) = NL(8) « T1.)(5-8)

= (B-0)=-(L VL (8)) £VL.6)
N y —
bt) L5 Ty > N0, 58

=) /\IA(O’ 3’(490))

More (iqofous P oof  1ater Lut  note
A
we neeo( c,onSSS‘l'e,nc,/ o@ 9,‘ f-;rs+ o €ven

.Ju\s‘H‘(\y ‘l'../ ,ar e)(f‘\l\s;on



AS;/M(aToﬁc i ckure (o( = l)
IS Mc‘niMnl S“Qﬁ.

Pecall (L0~ L6 )seo
Q uaifa‘h'g éﬂf ro X im q"'iof\ néar 90 P

o)~ 46 = 1 (8) (68>« Lh, ) (0-€)"

-
~ N(O’ . 3—' (e°)) Y —=n 3-. (65)
G'emSSim\ liness tefm Da+€rminisﬁc c,uruq‘('urc

&(9.) - Scolfe




Cons}s+enc7 O(“ MLz

vid A

8 & a.rt)qu Iﬂ(ej)()
®e®

") / "

[ \/\/\‘” Le, OK :c én Comed olos‘e "" M«X;M;?;"j ’é"g

A

P
Q%eshor\: L\/Lea Joes 9,‘ — eo ?
Assume wodel idetifiable ( R # Pﬁa br 0¥86,)

KC«C‘” —/EL Dl'de_lqe—nce H

) fo,(X:)
D, (8.16) = Ey loq xTH
- CX[ <—— (1 sSwi ch
DKL(SO NG)@ 103 [Ee., f’:.,(xc)) < (acke swih )
_ (x)
= Iy | s
x:f)ag()0>0
< 'a ' = O
(Tfnm) B 3

. Pe .
3+ri€" \ﬂez “"I@SS FS Coas". (lf., vm(ess cl)e = Pbo )

(*}

Let W, (8 = f(e;%)-4 (8,55) wW,=5ZW,

A -
Alo"c' 9/\ € qr‘am-\x l/\/n(e) +o
e @



Wa(8) L5 [E_ wi(o)
I Dm,(ga Il @)
2 0, equliy F E=6,
B““— a0t elloij'
MLE B, Jeprds on eatie Ponch Wl
neea( M.ﬁrw\ chUertnce Te 8
Def For compack K leb (k)= £ k=R, <
For £ e CCk) e+ (8, = s £

te K
£, = b s vorn o I&-£( >0
> (—->)

—_

Thor (LN o condom Panchiond)
ASSwm, K C«O"«fqd’) \/\/U Wz)___ (1 CCK) {{a(.

E W l. €« oo, ul) = EWW
Tl"ef\ M(l:B € C(K)
wd P 52w —ml>e) == O

_ p
(ie. Wo=2m in Il nw,,-MMj@

y



T‘neofm (Consfsfenc/ og MLE 'csf COM/QC,"' @)
Xi, .-, XA X e 5’ hes Adaasities L, © € ®
ASSU\MQ " /00-\ (09[)() C"[} In (9} a“ X € X

@ amlo act _ E-_'eo gf {‘Q(G,'Xi) -ﬂ/eo;)(,-Bl
- Ee,{g:% IL‘/‘: (9)I1< o

’ Moalel idcw"ioi-‘ﬁ'le

A A
TLQ’\ Qn PA 8 ;c 94 € Gy ax ,an(e',‘ X)

o

_Pr,,/i,\[» W e @) id, mean mle)= -D (6,160)
M(So) =0, M(9>‘O ble ‘7"’90 (eoz ar3M54 ,01)

A
By definitior, B, wexivizes W,
gﬂz )/V_\,V' — M /IDQ ‘féO
Fix 2701 Weat 4o show nz(ng_ 90"?.23 — O

o~

Let @ = @ N\ B£69°3 = gee—@ 1]]@—-@0 = izg (C.omfﬂc‘l's

)

Let+ /q:_ — g:zféi //1(93 < O = _ale)
¥ R
Wa = hiat-O WA(GB

Oe@.



<J?®o(1:>_/4:> _%O
o 2

A/ofe I/\l& UlSUl‘\Hy Cere o\l) ou»'l' "o N ’COM,OQ C{%

Par«mc jre/ Slaqc.g,g , we_eel Soae ex+r=.

‘S’WMf+‘°4 +5 je} us  tlere

("lon-
Ce(o,lqr?’ Seme “SS”"“‘,"')"'ons ex eﬁf"' now @ = TRA ) P

bu.l. ‘H“eﬁe\\ Some. e ¢ = Ia/‘ e enouj‘n So

[Fac( “é,\—@on >E> - 0

T\’\er\ é ; @o

Eﬁ-(_ Let @= 58 ”6— @o“ < Eg g{\: ol e PSCX)
~ g e ®
TI’\Q/\ 9,\ —%@o by ‘\SSth‘)‘IQr\

K628) =R (6,¢8) -0

N ~ (d Ao A -~
¢ O0.,-6,m0 > §n = O+ (g,\-s,) - SR R
Seo He an’);\ '\‘L»M) we RC..I'M,qIIy veed Worry beyt

'S lp 8,\ Is ex-‘-femel), #a.r‘ G\WQ), —F(OM eo w.f(-\
jl'ﬂiUQ Prob.



T-Lneore_m (4

K'.../YA ";';Jﬁﬁo ? Lms ale,nsh'-"es Pe, Ce @
Ass'm'vne . ? iJen+l'ﬂaL/L

) @ CoM‘aAc.l-
£ (5g Wi 0]] < oo

',0(9;)()403 /Da(x} has hvo ots derivetives 1a O

S)lMlo'iLDhC JI.S‘I'(I‘LM'I';OG o'p MLE )

. Ee sup [VL,(0;x)l < o
o Ce® N IoosH-ive o(e'pl'm"l'c

e =E, VU (e,,x) F O
Thea r..(éﬂ . t9°> = N(o,7,(s))")

Pfaa(: F('DM 'oC'cafc, we L\‘w(

—

A ~ -
A (8,-0) = (-5v2.08N) V4,00
‘pD C é,\ between 8 AI\J én

0

. AP ~ F
fgreu.ov.s resuld  slows e. -8 , so SIETCY alsq

Deline V(&)= -VU(BX) € C(® , B, IVl <o
° b), QSS\.Mf‘Hq,,
TL.C/\ v (0) = lE8° VL(G) & ((@) , v(go)_: -3-’(90)

T/n(9) =R EV8) ||T, - vl 50



[l'%\V‘ﬁ,,( 8) - 7.6l « | VLS - @B + 1~ @& -» (gl
2 ||Va-vlloe T 12>8)~(s) ]l
- —— =

e
’t; 6 —>0 (C+S M\/o[a)'lj)

H'er\ce__ - > AY - -
(TLEY 5 36007 (e mepping)

And 32 (6,-8) > w0, Tue)?) (Shibid,)

)¢

Not .
°oTC T, +Lis ffao‘( e P’«yeo‘ a bit "pa\s-l- o a0

)Doje, wH—L our LLN ‘(‘or I'-w\Jo.n-. '("v\r\c‘l-fang) wL- ich
we- °’ll/v Stated  Lor real-valued W

So —I—ec_\,m;,_‘“(/ we. L-qw. °"\7 3\,5-\—'\-(—\\'24 ‘Qr d= |

@n'\‘ P/'o, -p ~or IL_S "('\a r 045 [



