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Abstract

In this research¢ the reliability function of the stress-strength system for the geometric
distribution was estimated. Two methods were used for estimation< namely the Bayesian
method under the squared error loss function (SELF)«< Using the prior distribution( Beta
Distribution) and using upper parameters a=(0.3¢0.9)¢ b=(3¢3.5)¢ and the Maximum
Likelihood Estimation (MLE) method. Monte Carlo simulation was used to obtain the
estimators« and one of the most important conclusions reached was the efficiency of the
Bayesian method under the squared error loss function with the upper parameters (a «
b)=(0.3¢3).
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Bayes

Beta Bayes Beta
nl |n2 |n3 |MLE a=0.3:b=3 27090735

Squared  Error  Loss

Function
20 20 20 0.003033 | 0.002990 0.003006
20 30 20 0.002666 | 0.002593 0.00266
30 20 20 0.003062 | 0.003018 0.003028
30 30 20 0.002496 | 0.002439 0.002491
20 20 30 0.002535 | 0.002517 0.002490
20 30 30 0.002073 | 0.002042 0.002056
30 20 30 0.002474 | 0.002456 0.002426
35 35 35 0.001668 | 0.001661 0.001666
35 45 35 0.001535 | 0.001543 0.00156
45 35 35 0.00175 0.001691 0.001694
35 35 45 0.001504 | 0.001508 0.001503
100 | 100 |[100 |0.000580 | 0.000581 0.000582
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Bayes Beta | Bayes Beta
n1 2 In3 IR MLE a=0.3:b=3 a=0.9<b=3.5
Squared Error Loss Function
20 20 20 0.443543 0.44209 0.441754
20 30 20 0.44193 0.437812 0.436847
30 20 20 0.445028 0.440089 0.43963
30 30 |20 0.440187 | 0.436302 0.43574
20 20 30 0.439805 0.437046 0.437429
20 30 30 0.440787 0.441812 0.4409
30 20 |30 |0.407862 0.436531 | 0.43225 0.432825
35 35 35 0.441434 0.4402 0.440383
35 45 35 0.439362 0.435544 0.435672
45 35 |35 0.438508 | 0.437588 0.437532
35 35 45 0.435033 0.432854 0.432794
100 ;0 ;0 0.426178 0.425176 0.424944
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