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Introduction &eaddl— 1
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(Sinha) a5 ,(Lawless 2003) ,(Kotz & Balakrishnam 1994,1995)
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Parameters Estimation wiboulid | guiadi —3
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Moments Estimators ogadl Gl yaio 23
te Cma (1) (Aial) sl AN Sl e aial Ada @ Al

E(x") = J’mx‘r f(x)dx
I

J‘m Tl _(x—.u)d
= x"—e & dx
u a

_ (x—w)
Let y = P

when y=0 x=upu
when y =0 x =00
X =y0+pu

0 1
E(x’")zf (y6 +,L1)T§e_3’8dy
0
B = [ o+ w e dy
0
=f yo e_yder,uf e Ydy
0 0

=9f y e Ydy+ u(1)
0

=0r2)+u
E(x)=6 +u (7)

E(x?) = fm(ye +m)%e Y dy
0

=f yzﬁze_yderZny y e Ydy +,u2f e Vdy

0 0 0

E(x?) = 6%r(3) +2ufr(2) + p?

E(x?) =262 +2u6 + u? (8)
el a3 g Adad) agie (g sbea pgal) ARy phay (1) Aalaal) g (6) dalaall juie sl

m, = E(x")

386 ret 33019 s 33 ¥ 1 p gliadl s
2015 fied (84 3l 21 et



Cradal) (63 i aca3 9 acd a9 Coladae 5ot S

o aas
BN _gip = p=T-0
~ a=x )
noo2
1=1"1 — E(xg)
noo2
&:25}“2_#2}1@_#;12
n
=262 +20(x—0) + (x — §)?
=02+ %
(10)
: i Adl) c)aaliia o (Gpropy) s 223
(11)
Simulation Approach (el yied| ] —4

pill e gara gl Al Ly J¥) a gl ARk (R) dalealg (U, 0) cpfialaall o s
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L
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50 (L = 500) slslass 4,05 Js @) S5 daainall 48kl cuuay (R) ke s (R}) o dua
S ab Ay L) il b el y (0 = 10,25,50,75,100) 2 4itide clic asaa @iy
B of duayg () isy ,(0)) Aalaall ad day )i cllisy (Up) Aalnall ad day i (1) dalaa
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AR claleall duz) Y a8Y :(1) Jeds

Cases U Uz 6, 6,
1 1.9 3.2 2.5 1.7
2 2.3 1.9 3.0 1.9
3 2.2 2.7 2.8 3.0
4 1.6 2.1 2.2 3.2
OS] Ay jhay Aagd g LAY g L0050 Ay phay AU g ISV Aad) o Sslaall qjlad 3T i
Lalie )
() Al A gl juhad 2 g5l A8y ay g [MSE(R}] 2o Adlia) claleall ¢ jaal ad 1(2) Joaa
n [y fis 6, a, Real (R) | R&MSE(R)
10 1.6 2.8 1.1 15 0.65 0.72(0.55)
25 1.9 2.7 1.3 1.8 0.70 0.77(0.43)
50 2.1 2.5 1.5 1.9 0.80 0.81(0.28)
75 2.2 2.4 2.1 2.2 0.80 0.85(0.16)
100 2.1 2.2 2.2 2.3 0.80 0.87(0.15)
AU Alall A gral) jaial agsall A3y ey IMSE (R)] e dalisal cilalaall ) sl ad :(3) Joaa
n 4 fis 6, a, Real (R) | R&MSE(R)
10 14 2.2 3.0 1.9 0.65 0.67(0.52)
25 1.6 2.5 3.1 2.1 0.66 0.68(0.52)
50 1.9 2.7 3.1 2.2 0.68 0.72(0.85)
75 2.2 2.9 4.1 2.5 0.70 0.75(0.58)
100 2.3 3.0 4.2 2.8 0.72 0.76(0.61)
AN Al oY) Gl ALy oy g [MSE (R)] oo Adlidall cilalaall i joia) a8 :(4) Jesa
n iy fis 6, 6, Real (R) | R&MSE(R)
10 0.67 1.4 1.2 3.1 0.88 0.96(0.50)
25 0.73 1.6 1.6 3.2 0.82 0.97(0.45)
50 0.78 1.9 1.8 3.3 0.90 0.90(0.44)
75 0.82 2.1 2.2 3.5 0.92 0.93(0.45)
100 0.85 2.3 2.6 3.6 0.94 0.92(0.41)
e ) Aalt alie ¥ s A8y ayg [MSE (R)] e Adlida) cilaleall c jaial) ad 1(5) Joaa
n iy fis 6, 8, Real (R) | R&MSE(R)
10 15 14 1.8 2.2 0.65 0.92(0.45)
25 1.8 1.8 2.4 2.5 0.66 0.94(0.46)
50 2.5 2.2 2.6 2.8 0.67 0.86(0.44)
75 2.7 2.4 2.8 2.9 0.68 0.88(0.45)
100 2.9 2.6 3.1 3.2 0.70 0.88(0.40)
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Ji aled) el i sy [MSE (R)] gl s Qllisy a0l jaiey e alisY) ol
Lae ,lge sl ) Galbadlly alie¥) Gl @l jaia SelS a5 Laa ag0ad) ol daadly lgia
LR e e o Alada Leteay
e Juadl alied) o) Al Adgd) e ¢ (4) 5 (3) 5(2) S(1) o Joad el =2
A5 ja plet) e okl Al JH (1) ab paealy VY guea! [MSE (R)] oY asjad 4k
e gy il AN ¢ AY) palladllic Suab alic¥) G @) juie Juadi Uleay 135,098l @ jaiay
o g AS  Fluy)
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Comparing parameters and Reliability of two-parameters
exponential

Abstract

One of the most important problems in the statistical inference is estimating
parameters and Reliability parameter and also interval estimation , and testing
hypothesis . estimating two parameters of exponential distribution and also
reliability parameter in a stress-strength model.

This parameter deals with estimating the scale parameter 0 and the
Location parameter u , of two exponential distribution f(x; u,8) ,using

moments estimator and maximum likelihood estimator , also we estimate the
parameter R=pr(x>y), where X,y are two- parameter independent exponential
random variables .

Statistical properties of this distribution and its properties is studied , and
simulation procedure is used to find estimators using four set of initial values of

parameters were found (f,fl,,0; B,) for different sample size

(n=10,25,50,75,100) L=500 , and the results are compared using mean square
error offer that the parameter R is also estimated and compared using MSE . the
results are explained in tables .

Keywords: Two parameter exponential (x; i, @) , scale parameter (8), location
parameter (L), Reliability function (R) , (§M0M ,§MLE ) Moments estimator of
6. (ﬁMOMHaMLE) Maximum Likelihood estimator .

(R y10m, Bpg) parameter of Reliability estimator .
Simulation experiment n=10,25,50,75,100 .
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