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1.5.2 Observed Information

The information matrix is not random, but it is also not observable from the data.
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Let Y1,...,Y, be iid with density fy(y:;@). The log likelihood is defined as
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taking two derivatives and dividing by n results in
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531 1 Likelihood Construction and E...

Definition: The matrix(nl (Y; Oype) is called the sample information matrix, or the
observed information matrix. 57 doesn 't P
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Why use I(0) = E [—%log f(Yy; 0)] as the basis for an estimator, rather than
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Now let’s prove the asymptotic normality of the MLE (in the scalar case).
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