
 

Exercise We derive the normalization and MLEforapowerlaw

Source PowerLaw Distributionsin EmpiricalData
Clausetetal

We consider a probabilitydensity pix Ax
d
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and X y 1 The normalization
constant canbe found accordingto
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We now derivethe maximum

likelihoodestimation ME for

theparameter x

Suppose we
have some data Xi É sampled i i d from

P The likelihood ofthat
datasetisgiven by
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so the log
likelihood isgiven by
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which we can
findby

differentiation
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