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(�)� 
(�))2u=wD u=} R `@=D x@ L
(�; �) u=} R `@=D 
(t) = log(t) ?=NDv= =@ xm CU= QmP u=}=W "Ovm|t jOY'xr=kt u}= QO |UQQ@ OQwt |xr�Ut |=Q@ xm =Hu; R= 'p=L u}= =@ "OwW|t p}O@D �1� |=]N sD} Q=or swOCUO x@ |=Q@ u; G}=Dv R= u=wD|tv 'CU}v Q=QkQ@ �2007� Ov=JQ=t w |v=RwH |QiaH QO xOWx�=Q= \}=QWCLD Bin(n; �) |=xrtHwO `} RwD QO � 2 [b; 1] swrat=v QDt=Q=B |vDiQ}PB w Tm =t}v}t QoOQw;Q@ uOQw;QDt=Q=B |@=}OQw;Q@ |xv}tR QO xOWs=Hv= C=ar=]t R= |=xYqN |xOy=Wt |=Q@ "OQm xO=iDU= �1� u=} R `@=DTQwt x@ '=]N swO u=wD u=} R `@=D CLD Q=Ov=Qm Q}e w Q=Ov=Qm |QDt=Q=B |=y=[i QO |=xrtHwO `} RwD QO �"O}vm xaH=Qt �1983�|x�=Q= ut[ 3 VN@ QO "s}vm|t QmP =Q |D=tOkt G}=Dv w s}y=it =OD@= 2 VN@ QO 'xr=kt u}= QO|R}@ QoOQw;Q@ uOw@ Tm =t}v}t |=Q@ |i=m w sRq \QW '� 2 [b; 1] QDt=Q=B |vDiQ}PB w Tm =t}v}t QoOQw;Q@CUO x@ b |wQ |v}}=B u=Qm CQwYx@ =Q |=x]kvwO u}W}B `} RwD x@ C@Uv �1� u=} R `@=D CLD � QDt=Q=B"s}vm|t x�=Q= |rwOH QO n hrDNt Q}O=kt |=R=x@ =Q QwmPt u}}=B u=Qm |OOa Q}O=kt u}vJty "s} Qw;|t194 Q=t; |xOmWywSB '1384 c




|v=RwH |QiaH OtLt 132x}r:w= G}=Dv 2QO xm OW=@ P� lQDWt `} RwD =@ n |xR=Ov=x@ |iO=YD |=xvwtv X = (X1; : : : ; Xn) O}vm ZQiZQi "� < � w 'CU= |QDt=Q=B |=[i � = [�; �] 'CU= Q_v OQwt pwyHt QDt=Q=B � 2 � 'u;O}vm ZQi u}vJty "OW=@ � *|y=vDt�� |xR=Ov= x@ C@Uv P� s}Owm}v�uwO=Q jDWt f(x; �) O}vms}W=@ xDW=O � = � w � = � |=R=x@ w 'f(x; �) + f(x; �) 6= 0 s}W=@ xDW=O x 2 X Qy |=Q@u}W}B `} RwD "CU= |=xvwtv |=[i X u; QO xm 'P�fx 2 X : f(x; �)f(x; �) > 0g > 0"s} Q}o|t Q_v QO � = [�; �] |QDt=Q=B |=[i |wQ Q} R CQwYx@ =Q � |=x]kvwO(3) �(f�g) = � = 1� �(f�g); � 2 (0; 1)CQ=@a �1� |=]N sD} Q=or swO u=wD u=} R `@=D CLD � QDt=Q=B |R}@ QoOQw;Q@ xm O=O u=Wv u=wD|t |v=U;x@R= CU=(4) ��(X) = expfE(log �jX)g:"O};|t CUO x@ Q} R CQwYx@ X = x \QWx@ � u}UB `} RwD u}vJty(5) �(�jx) = �f(x; �)�f(x; �) + (1� �)f(x; �) = 1� �(�jx):CQwYx@ �3� u}W}B `} RwD x@ C@Uv �1� u=} R `@=D CLD � QDt=Q=B |R}@ OQw;Q@ 'u}= Q@ =v@(6) ��(x) = exp�� log�f(x; �) + (1� �) log�f(x; �)�f(x; �) + (1� �)f(x; �) �f(x; �) = 0 Qo = w '��(x) = � CW=O s}y=wN 'OW=@ f(x; �) = 0 Qo = u; QO xm 'OwW|t x@U=Lt"��(x) = � CW=O s}y=wN 'OW=@xm =Hu; R= w CU= � R= |rwRv |a@=D ��(x) 'u}= Q@ =v@ & @@� ��(x) < 0 s} Q=O � 2 (0; 1) Qy |=Q@xm OwW|t j}kLD |DL=Qx@ '��(x) = � s} Q=O � = 1 |=R=x@ w '��(x) = � s} Q=O 'OW=@ � = 0 |Dkw"Ovm|t Q=}DN= � = [�; �] |QDt=Q=B |=[i QO =Q OwN Q}O=kt '�6� |R}@ OQw;Q@ |va} &� 6 ��(x) 6 �u; QO xm 'R(�; ���) = R(�; ���) xm |Qw]x@ CU= OwHwt �� 2 (0; 1) |=Dm} Q=Okt 1 |x}[ks} Q=O � 2 (��; 1) |=Q@ 'xwqax@ "CU= � = �� =@ �3� u}W}B `} RwD ��R(�; ��) < R(�; ��)J: Statist: Res: Iran 2 (2005): 186-196 193



133 : : : |=xrtHwO `} RwD QO � QDt=Q=B |vDiQ}PB w Tm =t}v}t QoOQw;Q@s} Q=O � 2 (0; ��) |=Q@ wR(�; ��) > R(�; ��): O}yO Q=Qk "u=yQ@X1 = fx 2 Xjf(x; �)f(x; �) > 0g;X2 = fx 2 Xjf(x; �) = 0; f(x; �) 6= 0g;X3 = fx 2 Xjf(x; �) 6= 0; f(x; �) = 0g:xm O=O u=Wv u=wD|t |DL=Qx@R(�; ��) = ZX1(log �� � log �)2 dP�+ (log � � log �)2P�(X2) + (log�� log �)2P�(X3):(7)|xr}Uwx@ ��(x) 'u; QO xm A(�) = log ��(x) s}yO Q=Qk Qo = "P�(X2) = P�(X3) = 0 u}vJtyxm =Hu; R= w CU= � R= |rwRv |a@=D A(�) xm O=O u=Wv u=wD|t |DL=Qx@ 'CU= xOW xO=O �6� |x]@=QQ@ =v@ "log� 6 A(�) 6 log� s} Q=O 'lim�!0+ A(�) = log� w lim�!1� A(�) = log�'u}=R(�; ��)�R(�; ��) = ZX1(log �� � log�)2 dP� � ZX1(log �� � log�)2 dP� :s} Q=O '?wret |}=Qoty |x}[k R= xO=iDU= =@lim�!0+fR(�; ��)�R(�; ��)g = (log� � log�)2P�(X1) > 0: 'u}vJtylim�!1�fR(�; ��)�R(�; ��)g = �(log�� log�)2P�(X1) < 0xm |Qw]x@ OQ=O OwHw �� 2 (0; 1) l} smCUO 'CU= � R= xDUw}B |a@=D R(�; ��) xm =Hu; R= wO}yO Q=Qk "R(�; ���) = R(�; ���)H(�) = fA(�)� log�g2f(x; �) � fA(�)� log�g2f(x; �):192 Q=t; |xOmWywSB '1384 c




|v=RwH |QiaH OtLt 134s} Q=O 'CU= � |y=vDt�� |xR=Ov= x@ C@Uv P� s}Owm}v�uwO=Q jDWt f(x; �) xm =Hu; R=R(�; ��)�R(�; ��) = ZX1 H(�) d�: 'x 2 X1 Qy |=Q@H 0(�) = @@�H(�) = 2 @@�A(�)[fA(�) � log�gf(x; �)� fA(�)� log�gf(x; �)]= �2� @@�A(�)�2 f�f(x; �) + (1� �)f(x; �)g < 0:'u}= Q@ =v@ "CU= � R=|rwRv ,=O}m =|a@=DR(�; ��)�R(�; ��) xH}Dv QO wH(�) xmCU= =vat u=O@ u}=� 2 (��; 1) Qy |=Q@ 'xwqax@ "CU= =Dm} 'Ovm|t jOY R(�; ���) = R(�; ���) QO xm �� u;w R(�; ��) > R(�; ��) s} Q=O � 2 (0; ��) Qy |=Q@ u}vJty "R(�; ��) < R(�; ��) s} Q=O"OwW|t C@=F smL`} RwD QO � 2 [b; 1] QDt=Q=B |vDiQ}PB w Tm =t}v}t OQw;Q@ 3|=xrtHwO'u; QO xm 'OW=@ Bin(1; �) |rwvQ@ `} RwD R= n |xR=Ov= x@ |iO=YD |=xvwtv X1; : : : ; Xn O}vm ZQi|=xrtHwO `} RwD |=Q=O X 'u; QO xm 'X = Pni=1Xi O}yO Q=Qk "0 < b < 1 w � 2 [b; 1]�6� |R}@ QoOQw;Q@ '� = 1 w � = b =@ �3� u}W}B `} RwD CLD "CU= �2� p=tDL= `@=D =@ Bin(n; �)CQwYx@(8) ��(X) = bnIfX=ng + bIfX<ngQov=Wv `@=D IA w � 2 (0; 1) 'bn = expfbn� log b=(bn�+(1�n))g 'u; QO xm 'O};|t CUO x@�1� |=]N sD} Q=or swO u=wD u=} R `@=D CLD �8� |R}@ QoOQw;Q@ |xQ]=Nt `@=D u}vJty "CU= A Ot=W}B"O};|t CUO x@ Q} R CQwYx@(9) R(�; ��) = log�bnb � (log bn + log b� 2 log �)�n + (log b� log �)2:J: Statist: Res: Iran 2 (2005): 186-196 191



135 : : : |=xrtHwO `} RwD QO � QDt=Q=B |vDiQ}PB w Tm =t}v}t QoOQw;Q@Q=}at R= 'Qw_vt u}= |=Q@ "s} Qw;|t CUO x@ =Q �1� u=} R `@=D CLD � QDt=Q=B Tm =t}v}t QoOQw;Q@ 'xt=O= QOQoQ@ x@ C=@F= |=Q@� s}vm|t xO=iDU= CU= xOt; Q} R sr QO xm |R}@ |=yQoOQw;Q@ uOw@ Tm =t}v}t hwQat"�O}vm xaH=Qt �1 5 VN@ '1998� q *Um w ut|r =} �5 3 VN@ '1985�w OW=@ � u}W}B `} RwD x@ C@Uv � QDt=Q=B |R}@ QoOQw;Q@ �� O}vm ZQi 1 srS� = f� 2 � : sup�fR(�; ��)g = R(�; ��)g:"P�(� 2 S�) = 1 x=oQy CU= Tm =t}v}t QoOQw;Q@ �� x=ou;'|=x]kvwO u}W}B |=y`} RwD x@ C@Uv |R}@ |=yQoOQw;Q@ uOw@ Tm =t}v}t C=@F= |=Q@ `k=wt QDV}@x@ |DL=Qx@ 1 sr ltmx@ u; C=@F= xm 'OQm xO=iDU= Q} R sr R= u=wD|t 'Q=Ov=Qm |QDt=Q=B |=y=[i QO xS} wx@"O};|t CUO|Qw]x@ OW=@ f�; �g|wQ � |=x]kvwO u}W}B `} RwD x@C@Uv � QDt=Q=B |R}@ QoOQw;Q@ �� O}vmZQi 2 sr� = [�; �] |QDt=Q=B |=[i QO � QDt=Q=B Tm =t}v}t QoOQw;Q@ �� x=ou; "R(�; ��) = R(�; ��) xm'� R= |a@=D u=wvax@ x=oQy CU==} 'OW=@ xDW=O + x@ � R= Ctqa Q}}eD l} QFm = OL @@�R(�; ��) � ;"OW=@ ?OLt R(�; ��) �?x m |Qw]x @ CU= OwHw t �� 2 (0; 1) O v v= t | }= D m } Q=O k t s }O=O u= W v 1 |x }[ k QOs} Q=O �9� |xQ]=Nt `@=D R= xO=iDU= =@ '�� uOQm XNWt |=Q@ "R(�; ���) = R(�; ���)R(b; ��) = bn log2 b� 1� �bn� + (1� �)�2 wR(1; ��) = b2n�2 log2 bfbn� + (1� �)g2 :x@ �� = 1bn2 +1 2 [ 12 ; 1] Q=Okt '� x@ C@Uv R(b; ��)�R(1; ��) = 0 |xrO=at pL R= 'xH}Dv QO� = �� = 1bn2 +1 uOQmu} Ro}=H =@ xm '� x@C@UvR(�; ���)p:w=jDWt R= xO=iDU= =@ p=L "O};|tCUO'CU= Q} R CQwYx@ w O};|t CUO x@ @@�R(�; ��) QO@@�R(�; ���) = �2�n�1 log�bnb �+ n�n�1�log�bnb � (log bn + log b� 2 log �)�� 2� (log b� log �);190 Q=t; |xOmWywSB '1384 c
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