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The objective of this study is to compare the estimation methods parameters
under the Generalized Negative Binomial distribution. Four methods of parameter estimation
are investigated, i.e., Maximum Likelihood Estimation 1 First Two Moments and Proportion of
Zeros Estimation 1 Minimum Chi-Square Estimation and Minimum Distance Estimation. The
investigation was done under through simulation study using Monte Carlo technique with 5
different sample sizes, 30, 50, 70, 100 and 200. Each of the experiment is repeated for 1,000

iteration and evaluated through mean square error (MSE).

Results of the study are as follows ;-

The estimation of The Generalized Negative Binomial distribution parameters. For all
sample size and all coefficient of variation under study the First Two Moments And
Proportion of Zeros Estimation method has smallest MSE.

The MSE of Maximum Likelihood Estrimation method and Minimum Chi- Square

Estrimation method are rather the same.
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