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Partial derivative 
or gradient vector:
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MLE Example #3

Maximizing L(θ) is equivalent to 
minimizing the Sum of Squares 
(Least Squares) 

Exactly the same solution as LS!
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MLE Example #4

Learning rate

Lecture #3



Maximum Likelihood Estimator Lecture #3



Lecture #3Kullback-Leibler Divergence (KLD)



Maximum Likelihood Estimator Lecture #3



Kullback-Leibler Divergence

Entropy Cross Entropy
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Jensen’s inequality
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Estimator Assessment

Chebyshev’s inequality
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(Deep) Double Descent Phenomenon: 
Double descent is a modern machine learning phenomenon where, contrary to classical statistical 
wisdom, increasing model complexity (parameters, training time) beyond the point of overfitting causes 
test error to decrease again.
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