
Supplemental Warm-ups for Section 7.2

Supp 1: If X1, X2, . . . , Xn denote a random sample from the normal distribution with known mean
µ = 0 and unknown variance σ2, find the method of moments estimator of σ2.

Supp 2: Let X1, X2, . . . , Xn denote independent and identically distributed uniform random vari-
ables on the interval (0, 3θ). Derive the method of moments estimator for θ.
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