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Less obvious route
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Theorem Uniquess of Moments

Let X be a random variable with pdf plic Suppose

that theMGF exists
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Definition Method of Moments Estimator MONE
The MOME estimator is the estimator obtained

by solving the following system of equations
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If the system of equations is not solvable we

can use an optimization approach Define a loss
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Properties of MOME

É is a consistent estimator for under

weak conditions

Why do you think that is
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If the inverse of g exists hi then
by the continuous mapping theorem inverse

function of
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We can get the limiting distribution by applying
the Delta method to h In

Disadvantage
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Example MOME for Uniform
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Maximum likelihood estimator MLE

Concept
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Definition Likelihood Function

Let X Xn be a random sample from a

population p x 0 with Then fixing
the random sample X1 Xn x1 Xn the
likelihood function is afunction of defined as
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Definition Maximum Likelihood Estimator

The MLE is defined as the estimator that solves

the following optimization problem
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Practical steps

Find the likelihood function 0 x Xn

Determine the log likelihood
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Reduce 110 x xn to onlydepend
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and obtain If f then

you're done

Consider either a constrained optimizat

technique or resort to numerical

optimization
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Example Gaussian MLE
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Take derivative a setequal to 0
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