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6.4. Let X, X, and X, have the multinomial distribution in which » — 25,
k=4, and the unknown probabilities are 6,, ., and 0y, respectively.
Here we can, for convenience, let X, =25 — X, —X,— X, and

Oi=1-0,—0,-0,. If the observed values of the random variables are
Xy =4,x;=11,and x; = 7, find the maximum likelihood estimates of f,,
f;, and 0,.

6.5. The Pareto distribution is f; requently used as a model in study of incomes
and has the distribution function

Flx; 0,,0,) = 1 — (6, /x)", f, < x, zero elsewhere.,
where f, >0 and 0, > 0.

If X\, X,,..., X, is a random sample from this distribution. find the
maximum likelihood estimators of f, and @,.
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6.7. For each of the distribu

tions in Exercise 6.1, find an estimator of @ by
the method of moments a

nd show that it is consistent.
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