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Class notes on ML.
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We get the Hessian by differentiating again
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Take the expectation (which will be the limit when the number of observations in the

likelihood function goes to infinity)
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We see that the variance of the estimates of µ and σ2 are σ2 and 2σ2, resp.

What if we take the outer product of the scores, i.e., dl dl′? We have (x−µ)
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Take the expectation and get

Edl dl =
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Collecting terms, we see that we get Edl dl′ = −EH. Pretty cool, no?
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