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Comparison of Parameters Estimation Methods For the Intensity
Function of Non Homogeneous Poisson Processes
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Abstract

This research deals with parameters estimation methods for the intensity
function of non homogeneous poisson processes , it aims to estimate
parameters of this function throughout three methods which are maximum
likelihood method , moment method and shurnkage method using simulation
method.

In order to achive the best method, several assumed values for
parameters of intensity function have been adopted using sample size of
(14, 25, 50, 100) .Results of estimation showed that the estimation over the
estimation method , of maximum likelihood and moment .

This estimation gain the least mean of squares error for the above samples .
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0 05 04992314 | 5.941538E-07 0.146398 0.1250547 0.4996096 1.485397E-07
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B 0.9 0.8999463 | 4.070792E-09 1.314813 0.1720688 0.8999642 1.018512E-09
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(5) ady Jdya
(14,25,50,100) ciiall a gaad (Qaliil 48 h) paiS A8y jh Sl il i gy
Lnll p2a 14 Aall paa 25 Aall paa 50 Lall 232 100
way | B o o o
Al ) Ay i) adl) MSE Ay i) adl) MSE Ay ) adl) MSE A i) al) MSE
0 0.5 0.4980191 | 3.909011E-06 | 0.4988173 | 1.387769E-06 0.4992659 5.44749E-07 | 0.4996096 | 1.485397E-07
B 0.8 0.7994993 | 2.528177E-07 | 0.7997388 | 7.353995E-08 0.7998499 2.451133E-08 | 0.7999267 | 5.436198E-09
0 0.3 0.2992122 | 6.215747E-07 | 0.2995301 | 2.206666E-07 0.2997099 8.66173E-08 | 0.2998458 | 2.361573E-08
B 0.8 0.7996863 | 9.518708E-08 | 0.7998239 | 2.812486E-08 0.7999084 9.482306E-09 | 0.799946 | 2.133799E-09
0 0.7 0.6963745 | 1.31203E-05 | 0.6978367 | 4.658551E-06 0.6986513 1.828812E-06 | 0.6992853 | 4.987149E-07
B 0.8 0.7993118 | 4.850335E-07 | 0.7996226 1.39404E-07 0.7997891 4.606162E-08 | 0.7999075 | 1.01195E-08
0 0.5 0.4907191 | 8.618722E-05 0.49369 3.977915E-05 0.4955503 1.977662E-05 0.49726 | 7.481687E-06
B 0.6 55981866 | 3.284627E-06 | 0.5988966 1.22581E-06 0.5992833 5.129345E-07 | 0.599608 | 1.565261E-07
0 05 0.4990616 | 8.713874E-07 | 0.4994808 2.71784E-07 0.4996944 9.490938E-08 | 0.4998489 | 2.199664E-08
B 0.9 0.8997239 | 7.087336E-08 | 0.8998576 | 1.815392E-08 0.8999186 5.390993E-09 | 0.8999642 | 1.018512E-09
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