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B GSYIML) [ ps3I(M.M) L=l (SH.M)

ai | . [ N| R R |mse®)| R |mseR)| R |MseR)
0 | 05 | 15 [0.2270 | 0.6734 | 2.0e-04 | 0.5537 | 1.0e-04 | 0.3579 | 1.8e-05
30 | 0.2270 [ 0.5069 | 8.0e-04 | 0.5736 | 1.2e-04 | 0.3080 | 7.2¢-06
50 | 0.2270 | 0.2982 | 5.6e-06 | 0.4374 | 4,6e-05 | 0.2453 | 5.1e-07
1| 1 [75[0.2270 [ 0.4933 | 7.3e-05 | 0.5509 | 1.0e-04 | 0.3039 | 6.5¢-06
100 | 0.2270 | 0.2969 | 5-5e-06 | 0.3914 | 2.8e-05 | 0.2450 | 4.9e-07
0 | 1 | 15 [0.3430 | 0.6734 | 1.0e-04 | 0.5537 | 4.4e-05 | 0.4421 | 9.8e-06
30 | 0.3430 [ 0.5069 | 2.6e-05 | 0.5736 | 5.3e-05 | 0.3922 | 2.4e-06
50 | 0.3430 | 0.2982 | 2.0e-06 | 0.4374 | 8.9e-06 | 0.3296 | 1.8e-07
1| 2 [ 75 |0.3430 [ 0.4933 | 2.2e-05 | 0.5509 | 4.3¢-05 | 0.3881 | 2.0e-06
100 | 0.3430 | 0.2969 | 2.1e-06 | 0.3914 | 2.3e-06 | 0.3292 | 1.9e-07
5| 1 [ 15 | 0.2393]0.6734 | 1.8E-04 | 0.5537 | 9.8E-05 | 0.3696 | 1.6E-05
30 | 0.2393 [ 0.5069 | 7.1E-05 | 0.5736 | 1.1E-04 | 0.3196 | 6.4E-06
50 | 0.2393 | 0.2982 | 3.4E-06 | 0.4374 | 3.9E-05 | 0.2570 | 3.1E-07
75 [ 0.2393 [ 0.4933 | 6.4E-05 | 0.5509 | 9.7E-05 | 0.3155 | 5.8E-06
2 | 3 1100]0.2393 | 0.2969 | 3.3E-06 | 0.3914 | 2.3E-05 | 0.2566 | 2.9E-07
1| 3 [ 15 | 0.3034 | 0.6734 | 1.3E-04 | 0.5537 | 6.2E-05 | 0.4144 | 1.2E-05
30 | 0.3034 | 0.5069 | 4.1E-05 | 0.5736 | 7.3E-05 | 0.3644 | 3.7E-06
50 | 0.3034 | 0.2982 | 2.7E-08 | 0.4374 | 1.7E-05 | 0.3018 | 2.4E-09
2 | 4 | 750303404933 | 36E-05 | 05509 | 6.1E-05 | 0.3603 | 3.2E-06
100 | 0.3034 | 0.2969 | 4.1E-08 | 0.3914 | 7.7E-06 | 0.3014 | 3.7E-09
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Comparison some estimation methods for double exponential
distribution (Laplace distribution) using simulation.
ABSTRACT:

This research is aims to studding properties and estimators the reliability
for double exponential distribution (Laplace distribution) for stress and strength
and deriving the formats for the estimation methods and compare of them by
using simulation by comparative statistical criterion (mean square error) (MSE)
on the assumption that the two stress — strength random variable both are
independent variables and have double exponential distribution in two different

parameters (ai ,}Li) so that i=1,2, Itwas taking into consideration that
there are two cases when found reliability for the two location parameters that is
(a; < a; ) ,(az < a;) then we found estimators for these

parameters ({11, as, ;11, ;;[2) and the reliability R using the following estimators

methods: Maximum likelihood method, Moment method and Shrinkage method, For
achieving the most efficient method for estimating reliability R the simulation is
used by Monte Carlo method, it is found by simulation experiments analysis that
the Shrinkage method is the best than the others.

Keywords \ reliability, double exponential distribution, shrinkage method.
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