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Fig. 6.1 A sample of 50 observations of a Gaussian random variable with mean u = 0.2 and
standard deviation ¢ = 0.1. (a) The p.d.f. evaluated with the parameters that maximize the

likelihood function and with the true parameters. (b) The p.d.f. evaluated with parameters far
from the true values, giving a lower likelihood.
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Fig. 6.2 A sample of 50 Monte Carlo
i generated observations of an expo-
nential random variable ¢ with mean

T = 1.0. The curve is the result
of a maximum likelihood fit, giving
0 A
0 1 2 3 4 5 T = 1.062.
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Fig. 6.11 Normalized histogram of
the values of the maximized log-like-
lihood function logLmax from 500
Monte Carlo experiments. The verti-
cal line shows the value of log Lmax ob-
tained using the data shown in Fig. 6.5
(see text).
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Fig. 6.10 Histogram of the data
sample of 50 particle decay times from
Section 6.2 with the ML fit result.
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Fig. 6.4 The log-likelihood function
log L(7). In the large sample limit, the
widths of the intervals [T — A7_, 7] and
[#,7 + A74] correspond to one stan-
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14 16 dard deviation &;.
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