Method of Moment Estimator



An estimator is an operation computing the value of an
estimate, that targets the parameter, using
measurements from a sample.



Let X¢,..., X, w F(0) where F'(+) is a known

distribution function and @ is a vector of parameters. Let
X =(Xy,...,X,,)7T, be the sample collected.



Method of Moments

Let the kth moment be defined as p;, and the
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corresponding kth moment average -~ E:_L:l Xf:
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The parameter estimates are for ¢ parameters are the
solutions for p, fork =1, ..., 1.



Bernoulli Distribution

Let X, ..., X, i Bin(1, p), find the method of

moments estimator for p.
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Poisson Distribution

Let Xy, ..., X, & Pois(\), find the method of
moments estimator for \. X~ ?OR ()‘)
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Uniform Distribution

Let Xy, ..., X, “ U(1,6), find the method of

moments(e:(t.imatorforee- X; v U('/ 9)
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Gamma Distribution

i
let X4, ..., X, ~ Gammal(a, 3), find the method of
moments estimator for av and f3.

£ = ot B
Vo ()= LB°

EO)= AP+ <

8/9









Nomal Distribution

let X1, ..., X, w N (p, %), find the method of

moments estimator for 1 and o2. ‘)
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