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(Properties of Moment Estimate)
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upuRna
1. X,,...,X,.bearandom sampie from the density
f;0) = e “ Texp(—e * %
Find a method of moments estimator of 6.

2. Let X,,..., X, denote a random sample from f(x;8) = 6f,(x) + (1 — )f4(x) where 0<<1
and f(x) and fo(x) are known densities. Estimate-8 by the method of moments.
3. Let X,,...,X, be a random sample from the geometric density
f(x;0) = 61-06)y;x=0,1, 0<6<1
Find an estimator of 6 by the method of moment.

4. Let X,,...,X, be a random sample from the density

f(x;6)

il

2x/8 ; 0<x<0
21 +x)/(1 - 0) ; 8<x<1

Estimate 6 by the method of moment.
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