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Insurance: Mathematics and

Identifiability and Parameter Estimation of a Bivariate Pareto Distribution

LI Guo-an, LI Wei-hua
( Faculty of Science, Ningbo University, Ningbo 315211, China )

Abstract: This paper shows that provided any two random variable observe a bivariate pareto distribution, and

the distribution of the minimum is known, then only one of parameters can be identified; while the distribution

of the identified minimum is known, then all of parameters can be identified. As a result, the maximum

likelihood estimator of all of parameters can hence be derived.

Key words: bivariate Pareto distribution; identifiability; maximum likelihood estimator



