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A CLASS OF BIVARIATE DEPENDENT WEIBULL DISTRIBUTIONS
AND ITSPARAMETER ESTIMATION

Wang Meichen, Y e Cinan, Xu Dongyuan

College of Science, University of Shanghai for Science and Technology, Shanghai 200093

Abstract Consider the bivariate dependent Weibull distribution with reliability function ${\overline{ F} (x_{1} x_{2})}
=\exp\{ -[(\frac{ x_{ 1} {\frac{ 1}{\al pha} } } {\theta { 1} }){\frac{ 1} {\delta}} +(\frac{x_{ 2} ~{\frac{ 1} {\alpha}}}{\theta_
{2} Mrac{ 1} {\delta} } ]{\delta}\} $, $x_{i}>0%, $\alpha>0%, $1\geq\delta>0$, $\theta {i}>0 (i=1,2)$ This article
proposes moment-type estimates $\hat{ \theta {1} }, \hat{\theta {2} } \hat{\alpha}, \hat{\delta} $ for $\theta {1} \theta_
{2} \alpha,\\delta$ and discusses their asymptotic properties. Numerical simulation results are given to demonstrate the

asymptotic efficiency of the estimates.
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