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• We covered the slides for “Likelihood Basics”. In the class meeting I ran
the Cauchy.R code and some extra code.

I emphasized the fact that log-likehood over n is an average of curves, one
for each data point.

• On Thursday we will be working on “Likelihood Asymptotics”; I will be
focussing on consistency of MLEs.

• After running the code we discussed the homework. Main points:

– In problem two “the event U = j and W = k” is, for any fixed j and
k a single event. It is a subset of the original probability space or
sample space. As an example if U = 3 and W = 2 then either X = 3
and Y = 5 or X = 5 and Y = 3. In general

{U = u, W = k} = {X = j, Y = j + k} ∪ {X = j + k, Y = j}

If k 6= 0 then these last two events are disjoint but if k = 0 then they
are the same event.

– There is no P involved in part a of this question.

– P (A)∪P (B) does not mean anything. You have unions of events not
unions of probabilities.

– In the Monte Hall problem I focused on the need to explain how you
know the probability Monte hides the prize behinde door number 1
is 1/3 and so on. How do you know that when Monte has a choice of
doors he picks one of the two with chance 1/2?

– In problem 1 I emphasized your role as a professional – seeking evi-
dence that the assumptions you need to justify a statistical analysis
are actually reasonable. It is not enough to just mention the as-
sumptions. This is a one-sided testing problem if the assumptions
are reasonable. Confidence intervals, particularly two-sided are not
designed for this kind of question.

• There are no handwritten slides for this lecture.
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http://www.sfu.ca/~lockhart/richard/830/20_3/Summaries/L04/Cauchy1by1.R

