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Bayes Estimation and Testing of Third Order Erlang
Distribution Parameters

JI Haibo
(School of Liberal and Science, Sugian College, Sugian Jiangsu 223800, China)

Abstract ; Firstly, the maximum likelihood estimation of the parameters of the third — order Erlang distribution in the case of fixed
number truncation is given. Secondly, the quasi — moment estimation of the third-order Erlang distribution parameters under the
condition of "average residual life" is given. Then the empirical Bayes estimation, interval estimation and hypothesis test of pa-
rameters are obtained by using conjugate prior distribution. Finally, a group of random samples is obtained by simulation, and
point and interval estimates of parameters under different truncated samples are given.

Keywords : third-order Erlang distribution; maximum likelihood estimation; quasi — moment estimation; empirical Bayes estima-
tion; interval estimation
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