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1 p1=0.6, p2=0.7
n Wi Wy w3 Wy w,
100 38 30 32 97 68
1000 418 306 276 1118 715
10 000 3921 3021 3058 10 508 7381
100 000 40 044 30026 29930 106 854 73 009
1 000 000 400 178 299112 300710 1066210 726 254
10 000 000 4000 696 3000524 2998 780 10 669 571 7287011
n a, b, Cy D D,
100 25413 22 378 4104 0.620 175 0.720 026
1000 2939946 2503 600 461 054 0.582 229 0.705 982
10 000 284167 002 245196 279 44 460219 0.603 69 0.698 311
100 000 28 696 325712 24750339 360 4523250108 0.599 615 0.699 441
1 000 000 2861201 404 080 2469 514922 092 451 412 789 340 0.600 273 0.700 569
10 000 000 286 425 243 148 062 247 094 447 949 685 45151707 030 248 0.599916 0.699 965
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A new bivariate geometric distribution and its multivariate extension

LI Guo-an, LI Jian-feng
( Faculty of Science, Ningbo University, Ningbo 315211, China )

Abstract: A new bivariate geometric distribution is derived in this paper. Its reliability model is a system of at
most one valid. Some properties including identifiability and distributional characteristic as well as parameter
estimation of the bivariate geometric distribution are considered. The bivariate geometric distribution is taken as

an example to show the method of computer generation of random variables by means of identifiability. Finally,

its multivariate extension is provided.

Key words: bivariate geometric distribution; identifiability; distributional characteristic; parameter estimation;

computer generation



