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HI—NBENZE (M) X, HHEAEE (expectation, expected value or
mean) =i X EAELER NSRRI {E(average value),

E[X] = S xiP(x;) if X is discrete ML, WEEXHEME
| [xp(x)dx if X is continuous BIXNEIHEER.
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var(r;) = o> var %g
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The variance of the sample mean is the
variance divided by the number of samples.
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Maximum Likelihood Parameter Estimation

P

Choose as estimates the values of the parameters that maximize the
likelihood (probability) of the observed set of training samples (labelled).
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DIRtHRf4it: Class-conditional Density

&E, RIBAMHEGHTHSRINSHEEERERSf, 1TEi1ZZEMclass-conditional
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