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Exercise 3: Let the random variables {x1, ..., zx} satisfy the model
Tp=0+wy; n=1,...,N,

where {wy, } is i.i.d. zero-mean Gaussian of unit variance. Assume now that you cannot access the sequence
{zﬂ} but instead you observe the following function of x,

Y = sign(z, —7); n=1,....N,
where 7 a known constant. Using {y1, ..., yx} compute the Maximum Likelihood Estimator (MLE) of 6.




