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1. Results

I used the same function "makelike" defined exactly as in the lecture:
2
L = Tlog (2m % 0?) + Dlye—p)

*02
I used two functions: "fininsearch" and "csminwel" - to find the minimum.
In both cases I used the same (true) z0.
Parameters: =0, o? =1, z0 = [0, 1] HO = eye(2)
Maximum number of iterations: 100 Precision: 0.00001
I repeated the whole procedure 100 times.

I plot the histogram of results for p for both functions.
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I find that "csminwel" about 50% of the time somehow enters the complex area, and then
diverges.

At the same time "fminsearch" 100% of the time gives a reasonable solution.

The results for "csminwel" are even worse, if the initial values are altered from the true values.



