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MSE's for the MME and HLE
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Hole | #8%F | ¢ p A P A* A
I MME | 32 | 0.774 | 1.479 | 0.655 | 1.523 | -0.166
MLE | 32| 0961 | 1.637 | 0.642 | 1.467 | 0.108
II MME | 36 | 0.048 | 0.592 | 0.000 | 0.666 | -0.416
MLE | 36 | 0.001 | 0.361 { 0.140 | 0.871 | 0.008
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Zero-Inflated Poisson Model with a Change-point

Kyungmoo Kim 3

Abstract

In case of Zero-Inflated Poisson model with a change-point, likelihood ratio test statis-
tic was used for testing hypothesis for a change-point. A change-point and several in-
teresting parameters were estimated by using the method of moments and maximum
likelihood. In order to compare the estimators, empirical mean-square-error was used.
Real data for the Zero-Inflated Poisson model with a change-point and Poisson model

without a change-point were examined.
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