
STAT 830 Lecture 6
Fall 2020

29 September 2020

• We are finished “Likelihood Asymptotics” up to slide 41.

• In class today I was confused about lecture 7; that is on Thursday and
deals with the remaining “Likelihood Asyptotics” slides.

• Next Tuesday I will work on “Multivariate Normal Distribution”.

• I did, as examples, likelihood for logistic regression and for a sample from
the Gamma(α, β) distribution. The Thursday material also considers the
Gamma example.

• In the case of logistic regression I wanted to draw attention to the fact
that iid data is not required.

• I worked out a few formulas for Wald confidence intervals

θ̂j ± zα/2σ̂θ̂j

• In this formula the estimated standard error is obtained from the square
root of element j, j in the inverse of a matrix. The matrix is either the
negative Hessian evaluated at the MLE or the Fisher Information evalu-
ated at the MLE. The former is particularly useful if you use an algorithm,
like Newton Raphson, to solve the likelihood equations; in this algorithm
you calculate the Hessian at each iteration so the work is already done.

• I introduced the idea of score tests and score based confidence intervals
and of likelihood ratio tests.

• This time the lecture recording seems to have worked. I will post the
recording in the “Likelihood Asymptotics” Module in Canvas.

• Handwritten slides.
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http://www.sfu.ca/~lockhart/richard/830/20_3/Summaries/L06/slides.pdf

