Example

Let 41, ...,y, be a random sample from N(,u, 0?), —0o < 1 < 00, 0 < 02 < co. Then
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giving
U, 0%) = logL(p,0%ly) = —nlogo — Y (yi — p)*/20> + constant.
The first partial derivatives are:
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Setting them to zero,
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give the m.l.e’s =7, and 62 =Y (y; — )*/n, respectively.
The observed information matrix 7(8) is

and
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and the expected information matrix Z(0) is
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