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Multi-purpose Program for Social System Analysis 33
- Maximum Likelihood Method and MCMC -

Masayasu FUKUI™

" Department of Business Administration, Faculty of Business Administration,

Fukuyama Heisei University

Abstract: We have been constructing a unified program on the social system analysis for
the purpose of education.  This time, we discuss the automatic parameter estimation by
using maximum likelihood estimation method. And we consider an idea of parameter
setting by using MCMC in the covariance structure analysis and the nonlinear least
squares method. e also add the Hamiltonian Monte Carlo method to the program of
random number generation.

Keywords: College Analysis, maximum likelihood estimation, MCMC, Hamiltonian
Monte Carlo method
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