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Bias(ﬁ) 0.0495 0.0253 0.0173 0.0129 0.0115 0.0095 0.0079
Var(fi) 0.1366 0.0649 0.0424 0.0310 0.0246 0.0201 0.0177
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Bias(ﬁ) 0.0072  0.0069 0.0060 0.0059 0.0056  0.0055 0.0056
Var (f{) 0.0154 0.0137 0.0123 0.0111 0.0101  0.0093  0.0086
MSE(E) 0.0155 0.0137 0.0123 0.0111 0.0101 0.0093  0.0087

Ly 2718 YT 8400 9689 9968 9998 10000
r 375 400 425 450 475 500
E(fZ) 1.4220 1.4219 1.4216 1.4216 1.4213 1.4211

Bias(ﬁ) 0.0053  0.0052 0.0050 0.0050 0.0046  0.0045
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E(é) 1.3924  1.4059 1.4082 1.4119 1.4122 1.4135  1.4128
Bias(é) -0.0242 -0.0108 -0.0085 -0.0047 -0.0045 -0.0032 -0.0028
Var (ﬁ) 0.1207  0.0607 0.0406 0.0304 0.0243 0.0202 0.0171
MSE(E) 0.1213 0.0608 0.0406 0.0304 0.0243 0.0202 0.0171
Lo 0 0 1 2 12 145 820
r 200 225 250 275 300 325 350
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Var (ﬁ) 0.0150 0.0133 0.0119 0.0109 0.0101  0.0092  0.0086
MSE(E) 0.0150 0.0133 0.0119 0.0109 0.0101 0.0092 0.0086
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Bias( ~) -0.0011  -0.0010 -0.0008 -0.0009 -0.0008 -0.0010
Var (ﬁ) 0.0079  0.0074 0.0070  0.0066  0.0062  0.0059
MSE(E) 0.0079  0.0074 0.0070  0.0066  0.0062  0.0059
Lo 10000 10000 10000 10000 10000 10000
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Inference of Parameters Ratio in Two-Parameter

Exponential Distribution
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(Department of Statistics, The Chinese University of Hong Kong, Hong Kong)
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Under the non-replacement fixed-number censored life time testing, two estimates of the ratio of
two independently distributed two-parameter exponential distributions are proposed. The asymptotic
normality and confidence intervals are established. Through simulation studies, the validation of proposed
estimates is strengthened.
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