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by three methods namely (maximum likelihood method, generalized method of moments
estimation , shrinkage method) and the application of these methods to real data about
waiting passengers to obtain a visa the visa from the Turkish embassy, as the mean squares
of error was used to compare between these methods, and the results showed that the best

way to estimate the parameters of the mixed Lindley distribution is the shrinkage method.

Key word : Mixed Lindley distribution, Maximum Likelihood Method, Generalized
Method of Moments Estimation , Shrinkage Method, Mean squares of errors (MSE).
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