
Slot machine game:

(1)Pull arm of slot machine 

(2)Machine draws payout Y from Bernoulli distribution 

(3)Receive random payout Y (either $0 or $1)

Bernoulli distribution
: D= -10,1#

success probability
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Expected payout: $0.50 or $0.60
cost to play : $0.50
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Estimator E is an estimate for unknown parameterOF
depends on data =D = training set

An estimator E is unbiased if IE (E ) =

oExdmSample mean
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suppose all we know is that o e [0,0 0=04

What is MLE Ence ?
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cross -entropy loss : l : -10,11×10,11 → IR
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