
CS 4803A/8803A: Pattern Recognition

Date: 2/4/03 Estimating Gaussian Variance

Givenn observationŝyi of a Gaussian random variabley, find the maximum likelihood estimate of the
varianceσ of the distribution, assuming the meanµ is unknown.
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What is the expected value of the estimate of variance?E[σ̃2] = . . .

Let zk = yk − µ zk ∼ N(0, σ2) (6)
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Hence the estimate is biased but “most likely.” Prepared by Aaron Bobick


