
1 Standard Deviation Calculation

1.1 Notation
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1.3 SE for ϱ̂

Recall that
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If we denote the log-likelihood function as
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then
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Note that L (ϱ) is the objective function for you to find ϱ̂.

We can obtain an estimate of Î by numerical derivatives. Suppose ϱ is p× 1.
Denote a p× 1 vector
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and l = 1, ..., p. Set a small value h = 10−5 (you can choose another small
value that generates a reasonable result). Note we only care about diagonals
for inferences. The first diagonal can be estimated as
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For other diagonals, it can be obtained similarly
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