
WEEKLY PARTICIPATION 2: MLE FOR POISSON REGRESSION

Recall that in Poisson regression we model y |x ∼ Poisson(exp(θT x)).

• Give the expression for pθ(yi |xi).

• State, in as simple a form you can manage, the optimization problem for finding an estimate θ̂ of θ by using
MLE for Poisson regression.
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