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spacings and likelihood
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X1, X, ... K F

data: Xl :X17...7Xn:Xn

the empirical distribution F, is the unique maximum point of the likelihood
function

XTX;
i=1 T

the NPI imprecise distribution corresponds to the set of all maximum points
of the “spacings likelihood” function (Ranneby, 1984; Coolen and Newby,
1994)

n+1 n+1

S(F) o< [T Pexi-1y < Xi < xy) = [ [ (F(xi-1)) = F(x»))
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example

> set A such that [{x1,...,x}NA] =2



example

> set A such that [{x1,...,x}NA] =2

> (normalized) profile likelihood functions for Pr(X7 € A):
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