
 
Parameter estimation

 

Usually do not know distributions of classes

 

• Learn from training data!

• Two main approaches: Bayesian vs. maximum-likelihood

 

We will cover maximum-likelihood estimation first and 
defer Bayesian parameter estimation for later in the 
course.

 
Maximum-likelihood parameter estimation

 

Problem statement: Given a data set  
(identically and independently distributed) and a 
parametric density function  with parameters , 
find  such that:
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Maximum-likelihood estimation

 

General approach:

Maximization — solve:
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Maximum-likelihood estimation

 

Maximize:

Expand and solve:
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