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ESTIMATORS OF PARAMETERS FOR A CLASS OF
MULTIVARIATE EXPONENTIAL DISTRIBUTION

Xu Dongyuan Ye Cinan Wang Meichen

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

Abstract In this paper, the authors consider a class of multivariate exponential distri-
butions with survival function
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where 0 < z; < 00, 0 < § < 1,0< 6; < 00,4 =1,n. The density function is given and
its properties are discussed. The estimator 5 of the parameter § is proposed, its consistence
and asymptotic normality are established, and the asymptotic variance 0% is derived. Some
simulation results are provided.

Key words Multivariate exponential distribution, parameters estimation, correlation
parameter, asymptotic property.
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