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Gkl LSS (MSE) als (0 ) dalaall <l palli ¢ 1(1) J9>
ciliall agaa g zitailly

8 n O Op MSE(6y) | MSE(65p) Best
10 | 0.545478 | 0.528776 | 0.002168248 | 0.000927974 | Bayes
s 20 | 0.464425 | 0.531242 | 0.001365581 | 0.001076206 | Bayes
' 30 | 0.526153 | 0.526394 | 0.000783979 | 0.00079668 | MLE
50 | 0.522543 | 0.554325 | 0.000608187 | 0.003051206 | MLE
100 | 0.522004 | 0.435459 | 0.000584176 | 0.004265541 | MLE
10 | 0.938845 | 0.969590 | 0.003839934 | 0.001024768 | Bayes
20 | 1.043121 | 1.026679 | 0.001959421 | 0.000811748 | Bayes
1 30 | 1.035211 | 1.040744 | 0.001339815 | 0.001760074 | MLE
50 | 1.024150 | 1.046123 | 0.000683222 | 0.002227331 | MLE
100 | 1.010474 | 1.055955 | 0.000209705 | 0.00323094 | MLE
10 | 1.569687 | 1.519965 | 0.004956335 | 0.000498601 | Bayes
20 | 1.551054 | 1.526041 | 0.002706537 | 0.000778144 | Bayes
1.5 30 | 1.559126 | 1.438540 | 0.003595825 | 0.003877332 | MLE
50 | 1.473050 | 1.541243 | 0.000826303 | 0.001800985 | MLE
100 | 1.486101 | 1.553457 | 0.00029317 | 0.002957651 | MLE
10 | 2.082226 | 2.015153 | 0.006861115 | 0.000329613 | Bayes
20 | 2.075413 | 2.024187 | 0.005787075 | 0.000685033 | Bayes
2 30 | 2.051545 | 2.05689 | 0.002756887 | 0.003336472 | MLE
50 | 2.025786 | 1.965787 | 0.000764918 | 0.001270529 | MLE
100 | 1.989879 | 2.050866 | 0.000202441 | 0.002687309 | MLE
10 | 2.417524 | 2.508036 | 0.006902241 | 0.000164577 | Bayes
20 | 2.566089 | 2.522653 | 0.004467782 | 0.000613145 | Bayes
2.5 30 | 2.521313 | 2.454032 | 0.000554253 | 0.002213057 | MLE
50 | 2.485204 | 2.531444 | 0.000318922 | 0.001088725 | MLE
100 | 2.511915 | 2.464710 | 0.000241955 | 0.001345384 | MLE
10 | 3.059348 | 3.004216 | 0.00362224 | 0.000117777 | Bayes
20 | 3.045987 | 3.021666 | 0.002214842 | 0.000569424 | Bayes
3 30 | 2.979016 | 2.955784 | 0.000540349 | 0.002055046 | MLE
50 | 3.011561 | 2.969647 | 0.000233652 | 0.001021305 | MLE
100 | 3.010224 | 3.031135 | 0.000204531 | 0.001069363 | MLE
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@l Gy Ak e 8 Uad ey pe cilas gia alae Y1 lSaY) A3 5k

. (n=30,50,100) Lexic
il s
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Loy Al 8 Y Jalass Al jo 8 Canll 13gd 4 pail) A all gkl o3
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Gl s lai) (i il Jaenll Lgpaity Al B 5V Jasasd 033} Jaee (50) e Al
?S (e ,M\ 4\:\14\:_1 ialall (LILA}XMJ\ ¢LL:1:;\ :\J;_}A.\ ij.u é\!\} é}S..A]\ ST
Sl (2) d) Jsaalls Badiall (pal (e Sall Gl dlla M) As 5
8 _paall ¢Slaal JUa.uY\

i pial) (A il 31 Ly (A (il laally) B gY) ada g (2) J g

KRN <8 gy AP <8 gy TP
2.3 0.83 0.52 1.58 0.46
1.2 0.45 0.75 0.96 0.57
1.28 1.38 0.31 1.1 0.75
0.73 0.67 0.54 1.55 0.9
1.07 0.47 1.9 0.98 0.27
1.55 0.73 0.7 1.05 1.25
0.98 0.5 0.34 1 1.26
1.05 1.36 3 0.92 1.02
1.01 0.36 1.65 0.8 0.67
0.93 0.27 0.55 1.86 1.34

bl alainly (Goodness of Fit) 4ahaall Gua <l jLid) o) ja) o
(Y il 5h dualal) ULl calS 1Y) Led 48 120 (53] ( MathematicalO)
s (Kolmogorov Smirnov ) ¢ ba) dleaiuly Jdaid au)g adfli o padll

pstall daalad) cpadl ) A4S Alaa
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Jsaall 8 LS il il 5 (0.05) 4 sinall s siwan s (Anderson Darling )
1(3) A

U el gl Aalal) il AUaal) cpun & LER) G (3) Jota

p-value | Anderson Darling p-value | Kolmogorov Smirnov
0.451242 0.473204 0.565221 0.122876

58 Ol a0 o BlSlaall ol 8 4l Jua sl e DA (e
LS5 (8) dalaw o laic Yl (50) die ana die Juad) L S alac ) Sy
o

R —(1—10.9934) +/(0.9934 — 1)2 + 8(0.9934)
[ = 1.42788
ML 2(0.9934)

Silua gil) g Claliiiuy) J

@5 bl Aalaa 5008 3 daal g dliadl L@l G 455k & ekl
ClS e G| Aaa idal) slSlaall ol 4S5 5 ppnall Ciliel) alaaf xie dad
50 g A giall Cilipall alaal die alae Y1 KLY A8 Hlal duleadd)

A8y il aad daaldll G Ay sk ae alag) (A ol 8 Jlexi] o) L1
A il el B el S s

Al e Ay il adl) iy yB) a5 il all) dales A Cula ) LIS 2
PRI EL NPRER R

A grall Jlga et (8 Jad oy i a8 A du) a6l aby Gald) a3
CAaladall e dadaidU elad)

OSar g peaiinall Daalal) / 2035 o peae oae Lgaaly Sl Y o) 4
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Estimating the Scale Parameter for the Lindley
Distribution - A Comparative Study of Waiting
Time Analysis

Assist. Lect. Thaera Najim Abdullah

tha alameer@uomustansiriyah.edu.iq
AL-Mustansiriyah University - College of Administration and
Economics - Department of Statistics

Abstract:

This research deals with estimating the scale parameter for
Lindley distribution by using the maximum likelihood method (ML)
and standard Bayes method (SB), then a comparison was done
between these estimators depending on the mean square error
(MSE) criteria which depends on different simulation experiments .
The results proved the priority of Bayes estimator when the samples
sizes was small , vice versa in the case of medium and large
samples size. The best estimator was invested for studying and
analyzing the waiting time for AL-Rasheed Bank / AL-
Mustansiriya University clients .

Keywords: Lindley distribution, Maximum likelihood, Bayes
method, Lindley approximation and Waiting time.
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