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A characterization and parameter estimation of the multivariate exponential

distribution of Proschan-Sullo

LI Guoan’, LI Jianfeng
( School of Mathematics and Statistics, Ningbo University, Ningbo 315211, China )

Abstract: Through the analysis of parameter identification, we obtain an expression, in which, the distribution
function is denoted by the identifiable minimum formula, hence, the characterization of the multivariate

exponential distribution of Proschan-Sullo is derived. Thus, we get the maximum likelihood estimator of the
parameter, which is based on the random sampling of multivariate identifiable minimum value. Finally, the
uniformly minimum variance unbiased estimator of the parameters of the multivariate exponential distribution

Proschan-Sullo is obtained.

Key words: multivariate exponential distribution of Proschan-Sullo; characterization; maximum likelihood
estimator; uniformly minimum variance unbiased estimator



