
Assignment 18 (Maximum Likelihood I) 

 

A simple random sample (x1, x2, …, xn) is drawn from a Poission distributed 

population with an unkown parameter λ>0: 
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Derive the maximum likelihood (ML) estimator for λ and interpret it! 

 

Likelihood function: 
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Log likelihood funktion: 
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Necessary condition for a maximum: 
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The maximum likelihood estimator ̂  for the unknown parameter  is the value 

that fulfills the necessary condition: 
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ML estimator:     xx
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The ML estimator ̂  of the unknown parameter  of a Poisson distributed 

population is the sample mean x . 

 

Sufficient condition for a maximum: 
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