02 March 2024 20:10

8 Let )(,)Y2 -,0X “d;\r
N ~nS
n (/U 0 ) Where both /U) o? ASte Unknowa,

Tect- Hy - .
/‘L/‘La.(_)(o-(oa V§H1 /LL;I:/-Q, D(O'<o<;——d
v
C¢ the  Likey hood raho test g Obtain the RBLR -
)() o Ltc[ .
Xy, X N (4, c*) find Fhe MLE of uand ot
| _ AL\ L
f(1>: —— . 2.( r) -0 <o |
0’_2”-
- L (2 -pm)2
flagy = A= o2 (P ) T <A <oy

a7

Likely hood £n L(/u)(rlfjw _ Tff(zi)

n -~ — I_(Z{—/U)L
- W //r/—l; e 4
o O’J?rr}
L= 3
et = (-
_ J \ o
= G‘ET)”

—nLn(U‘rn)- - Z(ZL ,(A)

Log-Lkelthood frn L ot 2)

—
r

- -nlnr J—Z(fq /u) “%/R

(

{
-~ -~ —_—— T = == = =

L _ —
ﬁ:o =) 0 /2 22(1 MH)=0 > I(H-u)=09, /MAMLE—:-;L /

e e A G- PSR

_

o o (7 rtony e

Z—b SJl,u]J krown .

Rt L'F 11 '11 AINnlsnAninA - _ T//v 1/\ \ z

New Section 20 Page 1



Ly 531,4,('u knpown .

' ' AL N
But, (f MU Unkrown | T o :;J Z(Zl‘ﬂhuz) ’
T T i
h $C/)\—MLE:_,Z(2[—Z)Z)H//
Lo e s -
e

Q -
S Maximized value of L undun(ﬁ/i
A A ) A -
- L(/U“MLE>O_Q/:4LE) ' If /U’MLE:?’
- = Z(ZL‘M)Z [ a2 2
252 - L T\ 2
Hene L, c*) = GJF " ¢ ’ ({ e = ﬂZ(li x) =4
( 27T) ‘—L»\zz(zl-‘/&\)L( Y
L[ A2 ) | e 2o ’ 2(2-2) = =«
/aMLL> MLE = A n .
a
GE
| R
(é\_)_zﬂ_)'n/z l
J (5\2
- ZT‘?Z[ZL @:)
= ' e -
<o’127r)n/2
//rf— ’_ ,___71-2_ ' : :
Maximized valuc i
- e —
(_mm('ﬂ> L underxn 12 .

- knowte
N __C
To A nd the maxlm&}tcﬁ valu € q— L wUnder @o): @/) 0<Z 0"2-0}

Lﬂmx (“ﬂ*o> =L (/’Lcu O"Mu:) [Smca/u u known unlew Q ]

1
) I_AZZ(;(L‘_ /,(D)L r{1 where )
| . o " w2 (-, -

= — ¢ ( .

New Section 20 Page 2



S Ol Rt

= ' LO/:Z N = A . 2 .
N » e /( O’MLE P Z(?LL_/UH) - ’QDL
(o— zﬂ) 2
- f
_ | ¢ T
C/flﬂ_rr)ﬂ/l
0
n
ma X 2 /7_
fore Likelihood Raho Tett 1= L ZJ)'U) _ A )
L™ () At

Porn B¢k wundese Cikelhood Rabho Test, fnd {ﬂ( ﬂ:> BCK fuh the et -

P 2 < 2,

Ho]:f7<'

EOX,X, . ox W .
Q. le 225, Ty A //uJO'?') - Fnd the Beg Uslhg the lL)(cLih od Ho £
o Tano tuf

—— —~

o tap . S~ o )

(-aD hﬂ~ HO /U.——/LLDJ O<O’L<aa a8 [/-{(.')ju > 0l¢g?
Voo N /utyJ 6 <

Loh erte  bokh A, rt axe Un K nouwr. &\

ARG R Sre = | A%, > o
MLE Z(/LLO) @'?:Z(j MLE /‘Sul) /’L \</u‘a
— AL:—IZ( ,—i)}_ /Sz:_’, . 2
wheme — 2 (1 , 5o %Z(zi-/(,)

4 Rmd LT ey A

New Section 20 Page 3



