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Abstract In this paper, the authors consider a class of multivariate exponential distributions

with survival function

$3$
\overline{F}(x_1,x_2,\cdots,x_n)=P\{X_1>x_1,\cdots,X_n=>x_n\}=\exp\left\{{-\left[
{\sum\limits_{i=1}™"n{\left(\frac{x_i}{\theta_i}\right) ~{\fen{1}{\delta}}}}
\right]™\delta}\right\},

$$

where $0The density function is given and its properties are discussed. The estimator
$\hat{\delta}$ of the parameter $\delta$ is proposed, its consistence

and asymptotic normality are established, and the asymptotic variance $\sigma_\delta™2$ is

derived. Some simulation results are provided.

Key words Multivariate exponential distribution parameters estimation correlation parameter

7 e he

ARIAFE B
* Supporting info
+ PDF(363KB)
¥ [HTML 4= ] (0K B)
» 275 ik
k55 5 I 15
kA SCHERE 45 T
B IR A5 4R
B I GH EREAE
NGl
k Email Alert
b 30 7 45t
b 0 B0 BB
HRAF B
AT B “DUIREO T 1)
AR
P SCAEE FHOG R

- &R

- MEE

- ERR

asymptotic property
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