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Let us estimate A’-‘Ix and Z; ,1 where
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Then the logarithm of the likelihood function becomes
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Let us now maximize Au'I'Ix given '\llx' e may rewrite {10) as
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If we maximize (11) with respect to A, ., we obtain, as in my
I1

thesis ° Iget us substitute this in (11 e oo in o hoe b
* Mapre | Au :; y“:’zu N v| maximiZec
(13) F = 1Y Vyy T

l’“f:y ¥y Auny ‘

i L
It is apparent thet F 2 1 . However, we cen take A A,
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since A“ y is unrestricted, Then F = 1 , and hence
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Tf Z—I 1 is unrestricted, my result (3.83) follows Just as (10) was
derived from (9).
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Note: The paper of mine referred to by ¥oopmans in Cowles Commission

Disoussion Paperst Stetisties 302 is my thesis.



