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Abstract

After recalling previous work on probability generating functions
for real valued random variables we extend to these random variables
uniform laws of large numbers and functional limit theorem for the
empirical probability generating function. We present an application
to the study of continuous laws, namely, estimation of parameters of
Gaussian, gamma and uniform laws by means of a minimum contrast
estimator that uses the empirical probability generating function of
the sample. We test the procedure by simulation and we prove the
consistency of the estimator.
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Problèmes à temps mobile, Masson, Paris 1983.

[2] M.M. Dowling and M. Nakamura, Estimating parameters for discrete dis-
tributions via the empirical probability generating function, Commun. Stat.,
Simulation Comput 26 (1) (1997), 301–313.
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