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|v=RwH |QiaH OtLt 130xtOkt 1QO |@=}OQw;Q@ |xr�Ut 's}DUy wQx@ wQ u; =@ |rta p�=Ut QO xS} wx@ w `k=wt QDV}@ xm |r�=Ut R= |m}xHwD OQwt w xOw@ Q=OQwNQ@ |O=} R C}ty= R= p}rO OvJ x@ xr�Ut u}= "CU= Q=Ov=Qm |QDt=Q=B |=y=[i:OQm xQ=W= Q} R OQ=wt x@ u=wD|t xrtH u; R= xm 'CU= xDiQo Q=Qk u=QoWywSBw 'Ok |xR=Ov= 'Ot=QO u=R}t Ovv=t '|ak=w |=yxO}OB |UQQ@ QO w |rta p�=Ut R= |Q=}U@ QO �"CU= Q=Ov=Qm '|UQQ@ OQwt |QDt=Q=B |=[i 'X=N |oS} w l} |=Q=O O=Qi= OYQO|=yQoOQw;Q@ 'Q=Ov=Qm |QDt=Q=B |=y=[i QO |@=}OQw;Q@ |[=} Q w |Q=t; |=yx@vH R= Q_v hQY �?wN QoOQw;Q@ l} |=Q@ sRq \}=QW Ok=i ,qwtat |}=y=[i u}vJ QO |UQQ@ OQwt QDt=Q=B *pwtatQO |}=tvCUQO st}Um =t VwQ p}@k R= |@=}OQw;Q@ pwtat |=yVwQ 'p=Ft u=wvax@ "OvDUy|vDiQ}PB=v |=yQoOQw;Q@ x@ QHvt ,=twta =]N swO u=wD u=} R `@=D CLD Q=Ov=Qm |QDt=Q=B |=y=[i|=[i |RQt l}ORv =} |RQt Q}O=kt xm |QoOQw;Q@ Qy |]}=QW u}vJ QO '|:rm Qw]x@ "OvwW|t"CU= |vDiQ}PB=v 'Ovm Q=}DN= C@Ft p=tDL= =@ =Q OwN |QDt=Q=BOwHwt |UQQ@ OQwt QDt=Q=B |=Q@ |@} Q==v QoOQw;Q@ I}y 'Q=Ov=Qm |QDt=Q=B |=y=[i QO xm =Hu; R= �|=yVwQ R= xO=iDU= w OW=@|tv OvtOwU |ak=wt u}vJ QO |@} Q==v Q=}at R= xO=iDU= 'CU}vOQwt 'uOw@ |vDiQ}PB =} 'uOw@ Tm =t}v}t '|}=OQw=v Ovv=t uOw@ ?wN |=yQ=}at Q}=U w u} Ro}=H"�22 X '1985 'TQwt� OQ}o|t Q=Qk xHwD"CU= |Q=t; \=@vDU= QO syt p�=Ut R= |m} 'Q=Ov=Qm |QDt=Q=B |=y=[i QO |@=}OQw;Q@ |xr�Ut 'u}= Q@ =v@pwtat |=yVwQ *u} Ro}=H u=wvax@ xm CU= |rw=ODt |=yVwQ R= |m} 'Tm =t}v}t VwQx@ |@=}OQw;Q@,qwtat xm 'OQ}o|t Q=Qk xO=iDU= OQwt |}=y=[i u}vJ QO '|}=tvCUQO st}Um =t VwQ Ovv=t '|@=}OQw;Q@QO |@=}OQw;Q@ |xv}tR QO xOWs=Hv= C=ar=]t QwQt |=Q@ "OyO|t CUO x@ R}v =Q |vDiQ}PB |=yQoOQw;Q@"O}vm xaH=Qt �2004� utQO=QDU= w Ov=JQ=t x@ Q=Ov=Qm |QDt=Q=B |=y=[iQ=Ov=Qm |QDt=Q=B |=y=[i QO |vDiQ}PB w Tm =t}v}t OQw;Q@ |xQ=@ QO xar=]t x@ xm |v=Um u}r:w= R= |m}|=[i QO p=tQv `} RwD u}ov=}t |=Q@ |vDiQ}PB w Tm =t}v}t QoOQw;Q@ CUv=wD xm CU= �1961� RD=m 'CN=OQBu=QoWywSB 'Q}N= |xyO wO QO "OQw; CUO x@ =Q =]N swO u=wD u=} R `@=D CLD 'Q=Ov=Qm u}}=B R= |QDt=Q=B|=Q@ "Ov=xO=O Q=Qk xHwD OQwt =Q Q=Ov=Qm |QDt=Q=B |=[i QO Tm =t}v}t VwQx@ |@=}OQw;Q@ |=xOQDUo Qw]x@|QiaH '�1992� h=W}@ '�2002� h=W}@ w QO=@ x@ xOWs=Hv= |=yQ=m R= |=xvwtv w xYqN |xOy=WtOv=JQ=t w |v=RwH |QiaH w '�2006� uO}= uw '�2006� u=}UQ=B w Ov=JQ=t '�2002� u=Qo}O w |v=RwH"OwW xaH=Qt �2007�J: Statist: Res: Iran 2 (2005): 186-196 195
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131 : : : |=xrtHwO `} RwD QO � QDt=Q=B |vDiQ}PB w Tm =t}v}t QoOQw;Q@u=} R `@=D 'Q=Ov=Qm |QDt=Q=B |=y=[i QO Tm =t}v}t |@=}OQw;Q@ |xv}tR QO xOWs=Hv= C=ar=]t QDV}@ QOp=L &CU= xOw@ xDUw}B ẁv R= |UQQ@ OQwt |=y`} RwD u}vJty w '=]N swO u=wD u=} R `@=D 'xO=iDU= OQwtR}v xDUUo |=y`} RwD QDt=Q=B OQw;Q@ u}vJty w 'uQ=kDt=v u=} R `@=wD xS} wx@ 'u=} R `@=wD Q}=U R= xO=iDU= xmu;`@=D CLD 'xr=kt u}= QO "CU= Q=OQwNQ@ |O=} R C}ty= R= |r�=Ut u}vJ x@ uDN=OQB w OW=@|t xHwD OQwtCQwYx@ w CU= uQ=kDt=v |v=} R `@=D xm '=]N sD} Q=or swO u=wD u=} R(1) L(�; �) = (log � � log �)2 = �log�����2`@=D =@ Bin(n; �) |=xrtHwO `} RwD QO =Q � swrat=v QDt=Q=B |vDiQ}PB w Tm =t}v}t QoOQw;Q@ 'OwW|t h} QaD|UQQ@ OQwt '(0 < b < 1) '� = [b; 1] CQwYx@ Q=Ov=Qm u}}=B R= |QDt=Q=B |=[i l} QO 'Q} R p=tDL="s}yO|t Q=Qk(2) P�(X = x) = �nx��x(1� �)n�x; x = 0; : : : ; n|QDt=Q=B |=[i QO � QDt=Q=B |vDiQ}PB w Tm =t}v}t QoOQw;Q@ �2007� Ov=JQ=t w |v=RwH |QiaHCQwYx@ u=} R `@=wD R= |=xOQ QO |Q=t; |xDUUo |=y`} RwD R= |=xO=wv=N QO =Q � = [a; b] Q=Ov=Qm
(a) = 0 \QW QO xmCU= =wvm} |a@=D 
(�) 'u; QO xm OvOQw;CUO x@ L
(�; �) = (
(�)� 
(�))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
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|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
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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
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|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
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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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|v=RwH |QiaH OtLt 136n hrDNt Q}O=kt |=R=x@ b0(n) w b�0 (n) Q}O=kt "1 pwOHn 1 2 3 4 5 6 7 8 9 10b�0 (n) 0 729 0 854 0 900 0 924 0 938 0 948 0 955 0 961 0 965 0 968b0(n) 0 749 0 865 0 906 0 930 0 943 0 953 0 959 0 965 0 968 0 971x@ �8� QO � = �� = 1bn2 +1 uOQm u} Ro}=H =@ xm � ��� |R}@ QoOQw;Q@ uOw@ Tm =t}v}t |=Q@ sRq \QWs} Q=O 'Qw_vt u}= |=Q@ "OW=@ C@Ft � = 1 QO @@�R(�; ���) xm CU= u; �O};|t CUO@@�R(�; ���)j�=1 = �2� bn2bn2 + 1� log b� n(bn2 + 1)2 (2bn2 + 1) log2 b:C@Ft @@�R(�; ���)j�=1 'u}= Q@ =v@ &log bnj�=�� = bn2bn2 +1 log b w 12 < 1bn2 +1 < 1 |iQ] R=x=oQy CU=�(b) = bn2 + n(2bn2 + 1) log b > 0:|Qw]x@ CU= OwHwt b�0(n) Q=Okt l} 'u}= Q@ =v@ "limb!0+ �(b) = �1 w �(1) = 1 'xwqax@pwOH " @@�R(�; ���)j�=1 > 0 xH}Dv QO w �(b) > 0 s}W=@ xDW=O b�0(n) < b < 1 Qy |=R=x@ xmxm =Hu; R= u}vJty "OyO|t u=Wv =Q n hrDNt Q}O=kt |=R=x@ b�0(n) |ak=w Q=Okt 1bn2 + n(2bn2 + 1) log b > bn2 + 3n log b = 	(b);'CU= b R= |OwaY ,=O}m = |a@=D 	(b) w limb!1� 	(b) = 1 w limb!0+ 	(b) = �1 'u; QO xm@@�R(�; ���)j�=1 xH}Dv QO w 	(b) Q=Okt b0(n) < b < 1 Qy |=R=x@ xm CU= OwHwt |}=Dm} b0(n)b0(n) Q=Okt 1 pwOH "OQm xO=iDU= b�0(n) R= |@} QkD u=wvax@ b0(n) R= u=wD|t 'u}= Q@ =v@ "CU= C@FtjDWt |UQQ@ =@ =Q ��� uOw@ Tm =t}v}t |=Q@ |i=m \QW 'p=L "OyO|t u=Wv =Q nhrDNt Q}O=kt |=R=x@"s}yO|t Q=Qk xar=]t OQwt CU= xOt; Q} R QO xm �9� |xQ]=Nt `@=D swO@2@�2R(�; ���) = 1�2 f2+Q(�)g; 'u; QO xmQ(�) = �2(2n� 1)�n log�bnb �+ 2(log b� log �)+ n(n� 1)�n log�bnb � (log bn + log b� 2 log �)= A�n + C � 2 log � �B�n log �J: Statist: Res: Iran 2 (2005): 186-196 189
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137 : : : |=xrtHwO `} RwD QO � QDt=Q=B |vDiQ}PB w Tm =t}v}t QoOQw;Q@"Ov};|t CUO x@ Q} R CQwYx@ C w B 'A Q}O=kt wA = n(n� 1)(log2 bn � log2 �)� 2(2n� 1)(log bn � log b);B = 2n(n� 1)(log bn � log b);C = 2 log b:R= CU= CQ=@a � x@ C@Uv Q(�) p:w= jDWt� dd�Q(�) = (nA�B)�n � 2� nB�n log �|iQ] R= "(nA � B)�n � 2 6 nB�n log � Qo = =yvD w Qo = CU= � R= |rwRv |a@=D Q(�) w=Pr "CU= b R= |OwaY ,=O}m = |a@=D 	(b) > 0 'b0(n) < b < 1 Qy |=R=x@ 's}O}O xm Qw]u=ty'Qo}O CQ=@a x@ =} '� n2 + 3n log � > 0 'u}= Q@ =v@ "	(b) 6 	(�) s} Q=O � > b Qy |=R=x@'xH}Dv QO "B > 0 s} Q=O n > 1 Qy |=R=x@ xm CU= K[=w u}vJty "n log � > � 13� n2 > �� n2O=O u=Wv u=wD|t |DL=Qx@ 'b0(n) 6 b Qy |=R=x@ 'u}= Q@ =v@ "�nBn log � > �� 3n2 B > ��nBx=oQy � dd�Q(�) 6 0 xm(nA�B)�n � 2 6 �B�n 'pO=at Qw]x@ =}n�nA� 2 6 0� R= |rwRv |a@=D Q(�) 'b 6 � 6 1 |=Q@ 'u}= Q@ =v@ "CU= K}LY xQ=wty 'A uOw@ |ivt x@ xHwD =@ xmOL w CU= � R= |rwRv |a@=D @2@�2R(�; ���) = 1�2 f2+Q(�)g 'xH}Dv QO "b > b0(n) x=oQy CU=@2@�2R(�; ���) 'b > b0(n) |=R=x@ 'q=@ OQ=wt x@ xHwD =@ "OQ=O [b; 1] |xR=@ QO Ctqa Q}}eD l} QFm ='CQwY wO Qy QO xm 'OwQ|t |ivt x@ C@Ft R= =} 'CU= C@Ft xQ=wty =} '� 2 [b; 1] R= |a@=D u=wvax@"OQm u=}@ =Q Q} R |x}[k u=wD|t p=L "CU= C@=F 2 w 1 |=ysr ltmx@ ��� uOw@ Tm =t}v}t|=Dm} |R}@ QoOQw;Q@ '�2� |=xrtHwO `} RwD QO 2 |x}[k���(X) = exp� bn log bbn2 + 1� IfX=ng + bIfX<ng'�1� |=]N sD} Q=or swO u=wD u=} R `@=D CLD � = 1 w � = b =@ �3� |=x]kvwO u}W}B `} RwD x@ C@Uvb0(n) 'u; QO xm 'b > b0(n) Qo = =yvD w Qo = CU= � 2 [b; 1] |=Q@ |vDiQ}PB w Tm =t}v}t |QoOQw;Q@188 Q=t; |xOmWywSB '1384 c
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|v=RwH |QiaH OtLt 138u}W}B `} RwD u} QDOa=Ut=v �� u}W}B `} RwD u}vJty "CU= bn2 + 3n log b = 0 |xrO=at |xW} Q"CU==y`HQtBader, G.; Bischo�, W. (2003). Old and new aspects of minimax estimation of a boundedparameter. In Mathematical Statistics and Applications: Festschrift for Constance vanEeden, M. Moore, S. Froda, and C. Leger, eds. IMS Lecture Notes Monogr. Ser. 42,Inst. Math. Stat., Beachwood, OH, pp. 15-30.Berger, J.O. (1985). Statistical Decision Theory and Baysian Analysis, 2nd ed. Springer,New York.Bischo�, W. (1992). Minimax estimation and �-minimax estimation for functions of a scaleparameter family under Lp loss. Statist. Decisions 29, 45-61.van Eeden, C. (2006). Restricted Parameter Space Estimation Problems: Admissibility andMinimaxity Properties. Springer, New York.Jafari Jozani, M.; Marchand, E. (2007). Minimax estimation of constrained parametricfunctions for discrete families of distributions. To appear in Metrika.Jafari Jozani, M.; Nematollahi, N.; Sha�e, K. (2002). Admissible and minimax estimator ofa bounded scale-parameter in a subclass of the exponential family under scale-invariantsquared error loss. Statist. Probab. Lett. 60, 437-444.Katz, M. (1961). Admissible and minimax estimates of parameters in truncated spaces. Ann.Math. Statist. 32, 136-142.Lehmann, E.L.; Casella, G. (1998). Theory of Point Estimation. Wiley, New York.Marchand, E.; Parsian, A. (2006). Minimax estimation of a bounded discrete parameter.Statist. Probab. Lett. 76, 547-554.Marchand, E.; Strawderman, W.E. (2004). Estimation in restricted parameter space: Areview. In A Festschrift for Herman Rubin, A. Dasgupta, ed. IMS Lecture NotesMonogr. Ser. 45, Inst. Math. Stat., Beachwood, OH, pp. 21-44.Moors, J.J.A. (1985). Estimation in truncated parameter spaces. Ph.D. thesis, TilburgUniversity, Tilburg, The Netherlands.
J: Statist: Res: Iran 2 (2005): 186-196 187
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139 : : : |=xrtHwO `} RwD QO � QDt=Q=B |vDiQ}PB w Tm =t}v}t QoOQw;Q@ |v=RwH |QiaH OtLt'O=YDk= |xOmWv=O 'Q=t; xwQo'|}=@]=@] xtqa x=oWv=O'Q}Yk OtL= u=@=}N V@v '|DWy@ O}yW u=@=}N"u=Q}= 'u=QyDm.j.jozani@srtc.ac.ir %Q=ovs=}B

186 Q=t; |xOmWywSB '1384 c
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