Suggested Problems 3

(1) Let X, 2 f, where

0 x=-1
fo(x) =< 20 z=0
1-30 z=1.

Find a method of moments estimator for 6.
(2) Let X, i Beta(a, ). Find a method of moments estimator for o and §.

(3) Let X, % fo where
fo(x) =029 for 0 <z < 1.

Find a MOM estimator for 6.
(4) Let X, i fo where

fo(x) =01 —x) L for 0 <z < 1.

Find a MOM estimator for 6.
(5) Let X, % fo where

fo(x) =0(x—1/2)+1for0 <z < 1.

Find a MOM estimator for 6.

(6) Let X, i Poisson()A). Find a MOM estimator for A.

(7) Let Xy, X5, X3 % N(6,1). Classify each of the following as either (1)
sufficient, (2) ancillary, or (3) neither: (a) Xs (b) Xo— X3, (¢) X1+ X2+ X3,
(d) X, (e) X3)-

(8) Let X, ud Geometric(p) so that f(x) = p(1 — p)®~ ! for z = 1,2,3,....
Find a MOM estimator for p.

(9) Let X, #d U(0,0 +1). Find a MOM estimator for 6.



