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Preface This book, and the associated software, have grown out of the authorâ€™s work in the ï¬•eld of local
regression over the past several years.
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PDF. Local Regression Methods. Pages 15-44. PDF. Fitting with LOCFIT. Pages 45-58. PDF. ... This book
introduces the local regression method in univariate and multivariate settings, and extensions to local
likelihood and density estimation. Basic theoretical results and diagnostic tools such as cross validation are
introduced along the way.
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Local regression and likelihood methods are nonparametric approaches for fitting regression functions and
probability distributions to data. This chapter discusses the basic ideas behind these methods at a level that
is of relevance to the analysis of neural data.
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Topic 15: Maximum Likelihood Estimation November 1 and 3, 2011 ... However, especially for high
dimensional data, the likelihood can have many local maxima. Thus, ï¬•nding the global maximum can be a
major computational challenge. ... Example 6 (Linear regression). Our data are nobservations with one
explanatory variable and one response variable.

Topic 15: Maximum Likelihood Estimation
In the method of maximum likelihood, we p[ick the parameter values which maximize the likelihood, or,
equivalently, maximize the log-likelihood. After some calculus (see notes for lecture 5), this gives us the
following estima-

Lecture 6: The Method of Maximum Likelihood for Simple
Maximum Likelihood Estimation of Logistic Regression Models 3 vector also of length N with elements Ë‡i =
P(Zi = 1ji), i.e., the probability of success for any given observation in the ith population. The linear
component of the model contains the design matrix and the
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