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Abstract
In this paper, we concentrate on statistical inference for the regression model with skew normal

(SN) distributed error terms under type-II censoring. Iteratively reweighting algorithm (IRA) is used
for computing maximum likelihood (ML) estimates of the model parameters, see Arslan (2009). We
also use the non-iterative modified maximum likelihood (MML) methodology to obtain the explicit
estimators of the model parameters, see Tiku (1967). Additionally, confidence intervals for the model
parameters are constructed based on the proposed estimators. Monte Carlo simulation study is used
to compare the efficiencies of the ML and MML estimators, and also the performances of the corre-
sponding confidence intervals.

Keywords: Reliability, modified maximum likelihood estimators, Monte Carlo simulation, skew-
ness, censored samples.

1. Introduction
In most of the studies in engineering, the aim is to get reliability information quickly see Escobar

and Meeker (2006). Test units of a products are subjected to higher levels of one or more accelerating
variables (such as temperature, voltage, pressure, vibration, loads or some combinations of them) than
the usual levels, see Nelson (1972, 1975), Kececioglu and Jacks (1984). The results of this procedures
are used to make prediction on life of units at use condition see Escobar and Meeker (2006).

A simple, commonly used model to define relationship between failure time and accelerating
variables is the regression see Newby (1988), Escobar and Meeker (2006) and Kalbfleisch and Pren-
tice (2011). This approach is very appealing because of its direct physical interpretation see Cox and
Oakes (1984) and Reid (1994).
Consider the following regression model

Y = θ0 + θ1x+ ε, (1)

where Y is the response variable related to accelerating variable x, θ0 and θ1 are unknown regression
parameters and ε is the independent and identically distributed (iid) random error term with mean 0
and variance σ2, see Rousseeuw and Leroy (2005) and Islam and Tiku (2010).

According to the type of accelerating variable, there are some widely used life-stress relationship
models. For example, Arrhenius and Eyring life-stress relationships are used when a single accelerat-
ing variable is temperature. Inverse power law (IPL) life-stress relationship is commonly used when
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the accelerating variable is a single, non-thermal stress (such as voltage, vibration, loading etc.) The
combination model is considered for testing combined effect of thermal and non-thermal stresses. For
instance, if both temperature and voltage are considered as accelerating variables, Arrhenius model
and the IPL model can be combined to obtain a new model, see Kececioglu and Jacks (1984) for more
details.

For an illustration, IPL relationship between the failure time τ and accelerating variable V is
defined by

τ = A/V γ1 (2)

where A and γ1 are positive parameters characteristic of the product, see Kececioglu and Jacks
(1984). IPL relationship is linearized using the logarithm of (2) as

ln(τ) = ln(A)− γ1 ln(V ), (3)

where Y = ln(τ), x = ln(V ) is an accelerating variable, θ0 = ln(A) and θ1 = γ1 are the regression
model parameters see Chan et al.(2008) and Nelson (2009).

There exist several studies on modeling life time data using the regression model in the literature.
Wei (1992) reviewed some linear regression methods for analyzing failure time observations and
stated that this approach had a physical interpretation and could be useful alternative to the Cox
model in survival analysis. Lawless (1998) used parametric models to represent the distributions of
lifetimes, and their relationship to accelerating variables. Chan et al. (2008) proposed estimators for
regression parameters by using IPL relationship under type-II censoring when the failure time has a
Weibull distribution. They also obtained confidence intervals based on the proposed estimators.

In this paper, we obtain the estimators of regression parameters by using maximum likelihood
(ML) and modified maximum likelihood (MML) methodologies under type-II censoring when the
distribution of the error terms is Azzalini (1985)’s skew normal (SN). To the best of our knowledge,
this is the first study in estimating parameters of the regression model with SN distributed error terms
under type-II censoring.

To estimate parameters of the regression model, ML estimation method is widely used because
of its optimal properties under regularity conditions. However, ML equations cannot be solved an-
alytically when the distribution of the error terms is nonnormal. For this reason, iterative methods
are used to derive ML estimates of the unknown regression parameters. In our study, iteratively
reweighting algorithm (IRA) is used to obtain ML estimates of regression parameters. SN distribu-
tion is a skew scale mixture of normal distribution therefore IRA is equivalent to EM type algorithm
and its convergence is guarenteed, see Arrellano-Valle et al. (2005), Lachos et al. (2007), Xie et
al. (2009), Arslan (2009), Lachos et al. (2010) and Garay et al. (2014). Also, we obtain explicit
estimators of model parameters by using a non-iterative methodology known as modified maximum
likelihood (MML) as an alternative approach see Tiku (1967,1968) for more details. In the previous
works on the MML estimators, it is shown that they are asymptotically equivalent to ML estimators
and have high efficiencies even for small sample sizes, see Senoglu and Tiku (2001) and Tiku and
Suresh (1992).

In practice, failure time has often a skew distribution see Cox and Oakes (1984). For this reason,
using SN is convenient for modeling failure time data since it provides flexibility for modeling the data
according to different values of skewness parameter. Lachos et al.(2007) presented EM algorithms for
estimating parameters of SN regression model. Cancho et al. (2010) made inference on SN nonlinear
regression models following both a classical and Bayesian approach.

The rest of the paper is structured as follows. SN distribution is introduced in Section 2. In
Section 3, the ML and MML estimators of the regression model parameters are derived, respectively.
Confidence intervals based on the proposed estimators for the model parameters are presented in
Section 4. Performances of the proposed estimators are compared via Monte Carlo simulation study
in Section 5. Coverage probabilities and average lengths of the confidence intervals are also compared
in Section 5. Concluding remarks are given in Section 6.
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2. Skew-Normal Distribution
A random variable Z is said to have a SN distribution with skewness parameter λ, if its proba-

bility density function (pdf) is given by

ϕ(z;λ) = 2ϕ(z)Φ(λz),−∞ < z < ∞ (4)

where ϕ(z) and Φ(z) denote the pdf of the standard normal and the corresponding cumulative distri-
bution function (cdf), respectively. A random variable Z having SN distribution with parameter λ is
denoted by Z ∼ SN(λ) see Azzalini (1985, 1986) for more details. The following Owen’s function
(T )

T (z;λ) =

∫ ∞

z

∫ λs

0

ϕ(s)ϕ(t)dtds (5)

is used to get the cdf of SN(λ) as

F (z;λ) = Φ(λ)− 2T (z;λ). (6)

It may be noted that SN(λ) reduces to the well known standard normal distribution N(0, 1)
for λ = 0. Also, it converges to the half-normal density function when λ → ∞. For fixed λ,
SN(λ) is strongly unimodal. It is right skewed and left skewed for positive and negative values of λ,
respectively. SN(λ) distribution has also the following properties:

i. If Z ∼ SN(λ) then −Z ∼ SN(−λ)

ii. If Z ∼ SN(λ) then Z2 ∼ χ2
1 see Azzalini (2005).

The moment generating function (mgf) of the random variable Z ∼ SN(λ) is given by

MZ(t) = E[etz] = 2exp

(
t2

2

)
Φ(δt). (7)

where δ = λ√
1+λ2

.

By using the mgf of the random variable Z ∼ SN(λ), we get the expected value E(Z) and
variance V (Z) as

E(Z) =

√
2

π
δ and V (Z) = 1− 2

π
δ2. (8)

Also, the measures of skewness (γ1) and kurtosis (γ2) are given by

γ1 =
1

2
(4− π)sign(λ)

(
λ2

π
2 + (π2 − 1)λ2

)3/2

and γ2 = 2(π − 3)

(
λ2

π
2 + (π2 − 1)λ2

)
. (9)

Azzalini (1985) states that the maximum values of γ1 and γ2 are about 0.995 and 0.869, respectively.
Table 1 shows the coefficients of skewness and kurtosis for some representative values of λ.

Table 1 The skewness and the kurtosis values of the SN(λ) distribution.

λ 0.0 1.0 2.0 3.0 4.0 5.0 10 20 ∞
γ1 0.00 0.14 0.45 0.67 0.78 0.85 0.96 0.99 0.995
γ2 3.00 3.06 3.31 3.51 3.63 3.71 3.82 3.86 3.869

According to Table 1, it is obvious that the skewness and kurtosis values of the SN(λ) distribu-
tion increase as λ increases. Skewness values given in Table 1 are calculated for positive values of λ.
It should be noted that they take exactly the same values but with negative signs for the negative val-
ues of λ, see Celik et al. (2015). Some extensions of this distribution can be found in Martinez-Florez
et al. (2009) and Pereira et al. (2012).
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3. Estimation
In this section, we obtain the estimators of the regression parameters by using the ML and the

MML methodologies, see Gedik-Balay (2014).

3.1. Maximum likelihood estimation
We consider the regression model with type-II censoring extensively used to specify the acceler-

ating variable effects on failure time see Newby (1988) and Kalbfleisch and Prentice (2011). Suppose
that nk units are tested at a single accelerating variable xk for k = 1, ...,m and k denote the levels
of accelerating variable. Under type-II censoring, sk largest units are removed from the ordered val-
ues, in other words y1:nk

≤ y2:nk
≤ ... ≤ ynk−sk:nk

out of nk values are observed. The likelihood
function for the regression model with SN(λ) distributed error terms under type-II censoring is given
by

L =

m∏
k=1

{
[1− F (znk−sk:nk

)]
sk ×

[
nk−sk∏
i=1

2

σ
ϕ (zi:nk

)Φ (λzi:nk
)

]}
(10)

where zi:nk
=

yi:nk−θ0−θ1xk

σ , znk−sk:nk
=

ynk−sk:nk−θ0−θ1xk

σ and ϕ(.) is the pdf of the standard
normal distribution, as mentioned before.

Then the corresponding log-likelihood (lnL) function is obtained as shown below

lnL =

m∑
k=1

sk ln [1− F (znk−sk:nk )]+

m∑
k=1

nk−sk∑
i=1

[
ln(2)− ln(σ)− 1

2
ln(2π)− 1

2
z2i:nk

+ ln (Φ (λzi:nk ))

]
.

(11)
The ML estimators of the unknown parameters θ0, θ1 and σ are obtained by differentiating the

lnL function with respect to the parameters of interest and setting them equal to zero as follows:

∂ lnL

∂θ0
=

1

σ

[
m∑

k=1

nk−sk∑
i=1

zi:nk
− λ

m∑
k=1

nk−sk∑
i=1

g1(zi:nk
) +

m∑
k=1

skg2(znk−sk:nk
)

]
= 0

∂ lnL

∂θ1
=

1

σ

[
m∑

k=1

nk−sk∑
i=1

xkzi:nk
− λ

m∑
k=1

nk−sk∑
i=1

xkg1(zi:nk
) +

m∑
k=1

skxkg2(znk−sk:nk
)

]
= 0 (12)

and

∂ lnL

∂σ
=

1

σ

[
−n+

m∑
k=1

nk−sk∑
i=1

z2i:nk
− λ

m∑
k=1

nk−sk∑
i=1

zi:nk
g1(zi:nk

) +

m∑
k=1

skznk−sk:nk
g2(znk−sk:nk

)

]
= 0

where g1(z) =
ϕ(λz)
Φ(λz) , g2(z) =

f(z)
1−F (z) and n =

∑m
k=1(nk − sk). Since the terms as g1(zi:nk

) and
g2(znk−sk:nk

) are intractable, then the equations given in (12) cannot be solved analytically. For this
reason, some iterative procedure must be employed. In this study, we provide IRA to compute the
ML estimates of the model parameters for the reason given in Section 1.
The steps of IRA
Step 1: Start with initial values θ(0)0 , θ(0)1 , σ(0) for θ0, θ1, σ. In this study, we

use LS estimates of regression parameters as initial values.
Step 2: Use θ

(m)
0 , θ(m)

1 and σ(m) for m = 0, 1, 2, 3, ..., to calculate the values of
g
(m)
1 (zi:nk

) and g
(m)
2 (znk−sk:nk

).
Step 3: Solve the following equations

θ
(m+1)
0 = y − θ

(m)
1 x− σ(m)γ and θ

(m+1)
1 = K −D(m)σ(m)
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to calculate the new estimates θ̂(m)
0 , θ̂(m)

1 and σ̂(m). Here,

K =

∑m
k=1

∑nk−sk
i=1 (xk − x)(yi:nk

− y)∑m
k=1

∑nk−sk
i=1 (xk − x)2

, D(m) =

∑m
k=1(xk − x)(γ

(m)
k − γ(m))∑m

k=1(xk − x)2
,

σ(m+1) =
−B(m) +

√
B2 − 4A(m)C(m)

2A(m)
.

where

A(m) = n− λ

m∑
k=1

B
(m)
nk−sk:nk

nk−sk∑
i=1

g
(m)
1 (zi:nk ) +

m∑
k=1

skg
(m)
2 (znk−sk:nk )B

(m)
nk−sk:nk

−
m∑

k=1

(B
(m)
nk−sk:nk

)2,

B(m) = λ

m∑
k=1

nk−sk∑
i=1

g
(m)
1 (zi:nk )A

(m)
i:nk

−
m∑

k=1

skg
(m)
2 (znk−sk:nk )

nk−sk∑
i=1

A
(m)
i:nk

+ 2

m∑
k=1

B
(m)
nk−sk:nk

nk−sk∑
i=1

A
(m)
i:nk

,

C(m) =

nk−sk∑
i=1

(A
(m)
i:nk

)2

and γ
(m)
k =

nk−sk∑
i=1

g
(m)
1 (zi:nk

)− skg
(m)
2 (znk−sk:nk

),

Ai:nk
= (yi:nk

− ȳ)−K(xk − x), Bnk−sk:nk
= D(xk − x) + γ(m),

y =

∑m
k=1

∑nk−sk
i=1 yi:nk

n
, x =

∑m
k=1

∑nk−sk
i=1 xk

n
and γ =

∑m
k=1 γk
n

.

Step 4: Stop the iterations when the conditions |θ̂(m+1)
0 − θ̂

(m)
0 | < ϵ ,

|θ̂(m+1)
1 − θ̂

(m)
1 | < ϵ and |σ̂(m+1) − σ̂(m)| < ϵ are hold simultaneously.

Here, ϵ is a predetermined small constant.

3.2. Modified Maximum Likelihood Estimator
We use Tiku (1967)’s MML methodology to obtain the explicit solutions of the likelihood equa-

tions in (12), see Tiku (1967, 1968). Based on MML methodology, intractable terms g1(zi:nk
) and

g2(znk−sk:nk
) are linearized by using the first two terms of Taylor series expansion around the ex-

pected values of the order statistics i.e., ti:nk
= E(zi:nk

) and tnk−sk:nk
= E(znk−sk:nk

), respec-
tively. Linearized forms of the functions g1(zi:nk

) and g2(znk−sk:nk
) are given below:

g1(zi:nk
) = α1i − β1izi:nk

and g2(znk−sk:nk
) = α2i − β2iznk−sk:nk

. (13)

Here,

β1i =
λ2ti:nk

ϕ(λti:nk
)Φ(λti:nk

)− λϕ(λti:nk
)2

Φ(λti:nk
)2

, α1i =
ϕ(λti:nk

)

Φ(λti:nk
)
+ ti:nk

β1i,

β2i =
f ′(tnk−sk:nk

)

[1− F (tnk−sk:nk
)]

+
f(tnk−sk:nk

)2

[1− F (tnk−sk:nk
)]2

, α2i =
f(tnk−sk:nk

)

[1− F (tnk−sk:nk
)]

− tnk−sk:nk
β2i.

We obtain approximate values of ti:nk
and tnk−sk:nk

by solving the following equations

ti:nk∫
−∞

f(zi:nk
) dz =

i

nk + 1
and

tnk−sk:nk∫
−∞

f(znk−sk:nk
) dz =

nk − sk
nk + 1

, (14)

respectively. The modified likelihood equations ∂ lnL∗

∂θ0
, ∂ lnL∗

∂θ1
and ∂ lnL∗

∂σ are obtained by replacing
the intractable terms g1(zi:nk

) and g2(znk−sk:nk
) with the corresponding linear approximations in
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(13). Solutions of the modified likelihood equations with respect to the unknown parameters are the
following MML estimators of the regression parameters

θ̂0 = aσ̂ + b, θ̂1 = cσ̂ + d and σ̂ =
−B +

√
B2 − 4AC

2A
(15)

where A =

m∑
k=1

(nk − sk)

B =

m∑
k=1

{−sk[ynk−sk:nk
− (b+ dxk)][αnk−sk:nk

− βnk−sk:nk
(a+ cxk)]

+

nk−sk∑
i=1

[yi:nk
− (b+ dxk)][λαi:nk

+ (1 + λβi:nk
)(a+ cxk)]},

C = −
m∑

k=1

[skβnk−sk:nk
[ynk−sk:nk

− (b+ dxk)]
2

+

nk−sk∑
i=1

(1 + λβi:nk
)[yi:nk

− (b+ dxk)]
2].

Here,

a =

∑m
k=1 Yk

∑m
k=1 x

2
kak −

∑m
k=1 xkYk

∑m
k=1 xkak∑m

k=1 x
2
kak

∑m
k=1 ak − (

∑m
k=1 xkak)2

, b =

∑m
k=1 ∆k

∑m
k=1 x

2
kak −

∑m
k=1 xk∆k

∑m
k=1 xkak∑m

k=1 x
2
kak

∑m
k=1 ak − (

∑m
k=1 xkak)2

,

c =

∑m
k=1 ak

∑m
k=1 xk∆k −

∑m
k=1 ∆k

∑m
k=1 xkak∑m

k=1 x
2
kak

∑m
k=1 ak − (

∑m
k=1 xkak)2

, d =

∑m
k=1 ak

∑m
k=1 xkYk −

∑m
k=1 Yk

∑m
k=1 xkak∑m

k=1 x
2
kak

∑m
k=1 ak − (

∑m
k=1 xkak)2

.

and

ak = skβ2i +

nk−sk∑
i=1

(1 + λβ1i), Yk = skβ2iynk−sk:nk
+

nk−sk∑
i=1

(1 + λβ1i)yi:nk
,

∆k = skα2i − λ

nk−sk∑
i=1

α1i.

MML estimators are asymptotically equivalent to the ML estimators, therefore, under regularity
conditions, they are fully efficient. Also, a remarkable property of MML methodology is that it gives
highly efficient estimator even for small sample cases see Bhattacharyya (1985) and Vaughan and
Tiku (2000).

4. Confidence Intervals for the Regression Parameters
In this section, we construct confidence intervals (CIs) for the regression parameters θ0 and θ1

based on the ML and MML estimators. First, we need to evaluate the accuracy of the standard normal
N(0, 1) distribution to the percentage points of the following test statistics,

z1 =
θ̂0,ML√

V ar(θ̂0,ML)
, z2 =

θ̂1,ML√
V ar(θ̂1,ML)

,

z3 =
θ̂0,MML√

V ar(θ̂0,MML)
, z4 =

θ̂1,MML√
V ar(θ̂1,MML)

(16)
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where θ̂i,ML and θ̂i,MML are the ML and MML estimators of the parameter θi, (i = 0, 1), re-
spectively. Variances given in the denominator of the test statistics are computed via Monte Carlo
simulation study. In the computation of the simulated variances, following equality is used.

V ar(θ̂) =

∑r
i=1(θ̂i −

¯̂
θ)2

r − 1
(17)

Here, θ̂i is the estimate of the parameter θ at the ith iteration and r is the number of Monte Carlo
runs. ¯̂θ denotes the mean of θ̂ and it is shown mathematically as follows:

¯̂
θ =

∑r
i=1 θ̂i
r

. (18)

We therefore simulate the values of the probabilities P{|z1| > zα/2}, P{|z2| > zα/2},
P{|z3| > zα/2} and P{|z4| > zα/2}. Here zα/2 is the 100(1 − α/2) percent point of the standard
normal N(0, 1) distribution. Simulation results are given in Tables 2-3. Type I errors of the test
statistics given in (16) are computed for λ = 0.7 and k = 2 just for an illustration.

Table 2 Simulated type I errors of z1 and z3, α = 0.050

s1 0 1 1 2 2 2 3 3 3 3
s2 0 0 1 0 1 2 0 1 2 3

n1 = n2 = 10
(i) 0.053 0.055 0.053 0.054 0.051 0.050 0.050 0.050 0.050 0.053
(ii) 0.053 0.054 0.055 0.054 0.054 0.050 0.055 0.056 0.052 0.053

n1 = n2 = 15
(i) 0.049 0.050 0.051 0.050 0.049 0.056 0.049 0.049 0.049 0.048
(ii) 0.050 0.050 0.050 0.051 0.050 0.057 0.051 0.048 0.046 0.044

n1 = n2 = 20
(i) 0.051 0.051 0.048 0.047 0.048 0.050 0.048 0.049 0.050 0.050
(ii) 0.051 0.051 0.050 0.051 0.049 0.051 0.049 0.050 0.051 0.051

(i) Simulated type I errors of z1
(ii) Simulated type I errors of z3

Table 3 Simulated type I errors of z2 and z4, α = 0.050

s1 0 1 1 2 2 2 3 3 3 3
s2 0 0 1 0 1 2 0 1 2 3

n1 = n2 = 10
(i) 0.054 0.053 0.054 0.054 0.055 0.055 0.053 0.056 0.055 0.054
(ii) 0.054 0.052 0.055 0.055 0.057 0.058 0.051 0.055 0.055 0.056

n1 = n2 = 15
(i) 0.051 0.049 0.048 0.050 0.050 0.048 0.049 0.049 0.048 0.048
(ii) 0.050 0.052 0.049 0.049 0.049 0.050 0.049 0.050 0.052 0.053

n1 = n2 = 20
(i) 0.049 0.048 0.048 0.048 0.045 0.047 0.048 0.046 0.047 0.046
(ii) 0.050 0.048 0.049 0.049 0.047 0.044 0.046 0.047 0.046 0.046

(i) Simulated type I errors of z2
(ii) Simulated type I errors of z4

Type I errors have been computed for some other λ values (such as 0, 0.4 and 1) and have been
found very close to the nominal level α = 0.050. Therefore, we did not reproduce them for the
sake of brevity. So it is concluded from Tables 2-3 that test statistics based on the ML and the MML
estimators provide accurate approximations to the standard normal N(0, 1) distribution. Based on
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these findings, CIs for regression parameters θ0 and θ1 based on ML estimators are constructed as
follows:

CI(θ̂0,ML) = (θ̂0,ML − zα/2

√
V ar(θ̂0,ML), θ̂0,ML + zα/2

√
V ar(θ̂0,ML)),

CI(θ̂1,ML) = (θ̂1,ML − zα/2

√
V ar(θ̂1,ML), θ̂1,ML + zα/2

√
V ar(θ̂1,ML)),

(19)

respectively. Corresponding CIs for θ0 and θ1 based on MML estimators are constructed in a similar
manner as shown below:

CI(θ̂0,MML) = (θ̂0,MML − zα/2

√
V ar(θ̂0,MML), θ̂0,MML + zα/2

√
V ar(θ̂0,MML)),

CI(θ̂1,MML) = (θ̂1,MML − zα/2

√
V ar(θ̂1,MML), θ̂1,MML + zα/2

√
V ar(θ̂1,MML)),

(20)

respectively.

5. Monte Carlo Simulation Study
In this section, we carried out simulation study based on 10,000 Monte Carlo runs to evaluate

the performances of the ML and MML estimators. We consider different sample sizes as n = 10, 15
and 20. The skewness parameter was determined as λ = 0, 0.4, 0.7 and 1. We set the simulations
with various different degrees of censoring as Chan et al. Chan et al. (2008) suggest. We use two
levels accelerating variable with x1 = −1 and x2 = 1 for the sake of brevity. We take θ0 = 0, θ1 = 1
and σ = 1 in simulation setup without loss of generality.

Bias, variance, mean squares error (MSE) and deficiency (Def ) criteria are used in the com-
parisons. Means and variances for θ̂0, θ̂1 and σ̂ are obtained using the equalities in (18) and (17),
respectively. Bias is defined for θ̂ as shown below:

Bias(θ̂) = E(θ̂)− θ. (21)

MSE is a well-known and widely-used criterion in the literature for comparing estimators with respect
to their efficiency. MSE for the estimator θ̂ is obtained by using following equality

MSE(θ̂) = E(θ̂ − θ)2. (22)

Def criteria is also used to compare the joint efficiencies of the estimators θ̂0, θ̂1 and σ̂. It is formu-
lated as follows

Def = MSE(θ̂0) +MSE(θ̂1) +MSE(σ̂). (23)

See Tables 4-7 for the simulated means, variances, MSEs and Def values for the ML and MML
estimators of the parameters θ0, θ1 and σ.

As can be seen from Tables 4-7, the ML estimators show superior performance with smaller bias
than the corresponding MML estimators when the sample size is small. For the large sample sizes
and small proportion of censoring, the ML and MML estimators have more or less the same bias
in most of the cases. Besides, as we expected when the skewness parameter increases, biases of all
estimators increase as well. The ML estimators of the parameters θ0, θ1 and σ are more efficient than
the MML estimators with small MSE values for λ = 0 and n = 10, 15. However, efficiencies of the
ML and MML estimators are very close to each other when n = 20.

The MML estimator of θ0 shows better performance than the corresponding ML estimator in
terms of the MSE criterion for λ = 0.4 and λ = 0.7. This statement is also true for λ = 1 when the
proportion of censoring is (s1, s2) = (2, 2), (3, 2),(3, 3) and n = 10, 15. For λ = 1 and n = 20, the
MML estimator of θ0 shows the best performance for all censoring schemes.
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Table 4 Means, variances and MSEs for the ML and MML estimators of θ0, θ1 and σ;
(λ = 0); (i)Mean(θ̂0), (ii)V ar(θ̂0), (iii)MSE(θ̂0),(iv)Mean(θ̂1), (v)V ar(θ̂1), (vi)MSE(θ̂1),
(vii)Mean(σ̂), (viii)V ar(σ̂), (ix)MSE(σ̂), (x)Def

(i) (ii) (iii) (iv) (v) (vi) (vii) (viii) (ix) (x)
s1 s2 n1 = n2 = 10

0 0 ML 0.0027 0.0506 0.0506 0.9960 0.0490 0.0491 0.9938 0.0271 0.0271 0.1268
MML 0.0027 0.0506 0.0506 0.9960 0.0490 0.0491 0.9938 0.0271 0.0271 0.1268

1 0 ML -0.0715 0.0516 0.0568 1.0702 0.0505 0.0555 0.9472 0.0273 0.0301 0.1423
MML -0.0738 0.0515 0.0569 1.1534 0.0516 0.0751 0.9402 0.0268 0.0304 0.1624

1 1 ML -0.1531 0.0530 0.0765 0.9924 0.0507 0.0508 0.8822 0.0253 0.0391 0.1664
MML -0.1537 0.0528 0.0765 0.9935 0.0533 0.0534 0.8689 0.0243 0.0415 0.1713

2 0 ML -0.1380 0.0536 0.0726 1.1212 0.0530 0.0677 0.9278 0.0290 0.0343 0.1745
MML -0.1495 0.0539 0.0763 1.3178 0.0554 0.1564 0.9103 0.0279 0.0360 0.2687

2 1 ML -0.2208 0.0541 0.1028 1.0489 0.0537 0.0561 0.8580 0.0269 0.0471 0.2060
MML -0.2262 0.0543 0.1055 1.1544 0.0560 0.0799 0.8335 0.0253 0.0531 0.2385

2 2 ML -0.2765 0.0551 0.1315 0.9967 0.0556 0.0556 0.8348 0.0285 0.0558 0.2430
MML -0.2821 0.0558 0.1354 0.9966 0.0584 0.0584 0.7968 0.0260 0.0673 0.2611

3 0 ML -0.1567 0.0558 0.0804 1.1400 0.0563 0.0759 0.9445 0.0325 0.0356 0.1919
MML -0.1936 0.0571 0.0946 1.5043 0.0591 0.3135 0.9095 0.0305 0.0387 0.4468

3 1 ML -0.2453 0.0560 0.1162 1.0739 0.0574 0.0628 0.8692 0.0303 0.0474 0.2265
MML -0.2698 0.0573 0.1301 1.3290 0.0587 0.1669 0.8247 0.0274 0.0582 0.3552

3 2 ML -0.3024 0.0568 0.1483 1.0241 0.0593 0.0599 0.8447 0.0324 0.0565 0.2646
MML -0.3227 0.0588 0.1629 1.1661 0.0603 0.0879 0.7824 0.0280 0.0754 0.3263

3 3 ML -0.3261 0.0583 0.1647 0.9961 0.0623 0.0623 0.8582 0.0374 0.0576 0.2845
MML -0.3593 0.0620 0.1911 0.9960 0.0622 0.0622 0.7626 0.0301 0.0865 0.3399

s1 s2 n1 = n2 = 15

0 0 ML 0.0031 0.0301 0.0301 0.9981 0.0326 0.0326 0.9890 0.0181 0.0182 0.0809
MML 0.0031 0.0301 0.0301 0.9981 0.0326 0.0326 0.9890 0.0181 0.0182 0.0809

1 0 ML -0.0536 0.0304 0.0333 1.0549 0.0332 0.0362 0.9481 0.0179 0.0206 0.0900
MML -0.0543 0.0304 0.0333 1.1054 0.0339 0.0450 0.9444 0.0176 0.0207 0.0991

1 1 ML -0.1117 0.0310 0.0435 0.9983 0.0334 0.0334 0.9009 0.0172 0.0270 0.1038
MML -0.1115 0.0309 0.0433 0.9985 0.0346 0.0346 0.8941 0.0168 0.0280 0.1060

2 0 ML -0.0954 0.0309 0.0400 1.0966 0.0337 0.0430 0.9334 0.0185 0.0230 0.1059
MML -0.0986 0.0308 0.0405 1.2120 0.0351 0.0801 0.9243 0.0180 0.0238 0.1444

2 1 ML -0.1552 0.0314 0.0555 1.0411 0.0339 0.0355 0.8809 0.0176 0.0318 0.1228
MML -0.1559 0.0313 0.0556 1.1029 0.0356 0.0462 0.8689 0.0170 0.0342 0.1360

2 2 ML -0.2012 0.0321 0.0726 0.9972 0.0344 0.0344 0.8556 0.0178 0.0387 0.1456
MML -0.2009 0.0320 0.0723 0.9975 0.0365 0.0365 0.8382 0.0169 0.0431 0.1519

3 0 ML -0.1265 0.0316 0.0476 1.1278 0.0344 0.0508 0.9318 0.0197 0.0244 0.1228
MML -0.1363 0.0316 0.0502 1.3252 0.0364 0.1422 0.9151 0.0189 0.0261 0.2185

3 1 ML -0.1887 0.0321 0.0677 1.0743 0.0347 0.0402 0.8748 0.0187 0.0344 0.1423
MML -0.1938 0.0320 0.0696 1.2124 0.0367 0.0818 0.8552 0.0177 0.0386 0.1900

3 2 ML -0.2360 0.0327 0.0884 1.0313 0.0352 0.0362 0.8467 0.0188 0.0423 0.1669
MML -0.2381 0.0326 0.0893 1.1053 0.0374 0.0485 0.8212 0.0175 0.0494 0.1873

3 3 ML -0.2728 0.0334 0.1078 0.9963 0.0359 0.0360 0.8346 0.0198 0.0471 0.1909
MML -0.2751 0.0335 0.1092 0.9964 0.0380 0.0380 0.8001 0.0179 0.0578 0.2050

s1 s2 n1 = n2 = 20

0 0 ML 0.0067 0.0231 0.0231 0.9988 0.0210 0.0210 0.9914 0.0126 0.0127 0.0568
MML -0.0052 0.0232 0.0232 0.9989 0.0216 0.0216 1.0320 0.0137 0.0147 0.0595

1 0 ML -0.0387 0.0264 0.0279 1.0447 0.0244 0.0264 0.9561 0.0125 0.0144 0.0687
MML -0.0390 0.0263 0.0278 1.0807 0.0248 0.0313 0.9537 0.0124 0.0145 0.0736

1 1 ML -0.0857 0.0265 0.0339 0.9986 0.0247 0.0247 0.9151 0.0118 0.0190 0.0775
MML -0.0855 0.0264 0.0337 0.9986 0.0254 0.0254 0.9108 0.0116 0.0195 0.0787

2 0 ML -0.0744 0.0265 0.0321 1.0804 0.0247 0.0312 0.9395 0.0130 0.0166 0.0799
MML -0.0758 0.0264 0.0322 1.1609 0.0254 0.0513 0.9337 0.0127 0.0171 0.1006

2 1 ML -0.1224 0.0267 0.0417 1.0349 0.0250 0.0262 0.8949 0.0121 0.0231 0.0910
MML -0.1224 0.0265 0.0415 1.0777 0.0260 0.0320 0.8873 0.0118 0.0245 0.0980

2 2 ML -0.1601 0.0269 0.0525 0.9985 0.0253 0.0253 0.8717 0.0122 0.0286 0.1065
MML -0.1594 0.0268 0.0522 0.9986 0.0266 0.0266 0.8611 0.0117 0.0310 0.1098

3 0 ML -0.1036 0.0268 0.0375 1.1096 0.0252 0.0372 0.9326 0.0136 0.0182 0.0929
MML -0.1076 0.0267 0.0383 1.2433 0.0261 0.0853 0.9222 0.0132 0.0193 0.1429

3 1 ML -0.1528 0.0269 0.0503 1.0650 0.0254 0.0297 0.8848 0.0126 0.0259 0.1058
MML -0.1544 0.0268 0.0506 1.1582 0.0266 0.0517 0.8729 0.0121 0.0283 0.1306

3 2 ML -0.1913 0.0272 0.0638 1.0290 0.0258 0.0266 0.8593 0.0126 0.0324 0.1228
MML -0.1911 0.0270 0.0636 1.0783 0.0272 0.0333 0.8444 0.0120 0.0362 0.1331

3 3 ML -0.2234 0.0275 0.0774 0.9983 0.0262 0.0262 0.8450 0.0129 0.0369 0.1405
MML -0.2227 0.0274 0.0772 0.9982 0.0279 0.0279 0.8255 0.0121 0.0426 0.1476
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Table 5 Means, variances and MSEs for the ML and MML estimators of θ0, θ1 and σ;
(λ = 0.4); (i)Mean(θ̂0), (ii)V ar(θ̂0), (iii)MSE(θ̂0),(iv)Mean(θ̂1), (v)V ar(θ̂1), (vi)MSE(θ̂1),
(vii)Mean(σ̂), (viii)V ar(σ̂), (ix)MSE(σ̂), (x)Def

(i) (ii) (iii) (iv) (v) (vi) (vii) (viii) (ix) (x)
s1 s2 n1 = n2 = 10

0 0 ML -0.0162 0.0449 0.0452 1.0049 0.0431 0.0431 1.0023 0.0298 0.0298 0.1181
MML -0.0280 0.0451 0.0459 1.0052 0.0444 0.0444 1.0411 0.0322 0.0339 0.1242

1 0 ML -0.0652 0.0496 0.0539 1.0682 0.0436 0.0482 0.9773 0.0290 0.0296 0.1316
MML -0.0514 0.0483 0.0509 1.1033 0.0436 0.0543 0.9367 0.0257 0.0297 0.1349

1 1 ML -0.1210 0.0508 0.0655 0.9980 0.0440 0.0440 0.9154 0.0284 0.0355 0.1450
MML -0.1050 0.0489 0.0599 0.9712 0.0442 0.0450 0.8743 0.0244 0.0402 0.1452

2 0 ML -0.1077 0.0510 0.0626 1.1123 0.0451 0.0577 0.9716 0.0319 0.0327 0.1530
MML -0.0928 0.0486 0.0572 1.2072 0.0464 0.0893 0.9232 0.0273 0.0332 0.1797

2 1 ML -0.1644 0.0522 0.0792 1.0452 0.0457 0.0477 0.8992 0.0305 0.0406 0.1676
MML -0.1406 0.0491 0.0689 1.0723 0.0466 0.0518 0.8536 0.0254 0.0469 0.1676

2 2 ML -0.2086 0.0534 0.0970 0.9976 0.0471 0.0472 0.8757 0.0325 0.0480 0.1921
MML -0.2023 0.0476 0.0885 0.9516 0.0488 0.0512 0.8389 0.0295 0.0554 0.1952

3 0 ML -0.1287 0.0525 0.0691 1.1269 0.0475 0.0636 0.9266 0.0298 0.0352 0.1690
MML -0.1237 0.0493 0.0646 1.3137 0.0502 0.1486 0.9942 0.0363 0.0363 0.2485

3 1 ML -0.1890 0.0536 0.0893 1.0663 0.0484 0.0528 0.9138 0.0346 0.0420 0.1842
MML -0.1660 0.0495 0.0771 1.1736 0.0499 0.0800 0.8508 0.0276 0.0498 0.2069

3 2 ML -0.2339 0.0547 0.1094 1.0213 0.0499 0.0504 0.8867 0.0370 0.0499 0.2096
MML -0.2545 0.0515 0.1163 1.0201 0.0508 0.0512 0.9062 0.0427 0.0515 0.2191

3 3 ML -0.2570 0.0558 0.1219 0.9979 0.0522 0.0522 0.8985 0.0422 0.0525 0.2266
MML -0.2451 0.0480 0.1081 0.9237 0.0522 0.0580 0.8263 0.0348 0.0650 0.2312

s1 s2 n1 = n2 = 15

0 0 ML 0.0028 0.0300 0.0300 1.0028 0.0295 0.0295 0.9882 0.0182 0.0184 0.0778
MML -0.0090 0.0301 0.0302 1.0028 0.0304 0.0304 1.0279 0.0197 0.0205 0.0811

1 0 ML -0.0502 0.0306 0.0331 1.0556 0.0307 0.0338 0.9870 0.0194 0.0196 0.0864
MML -0.0368 0.0300 0.0313 1.0729 0.0304 0.0357 0.9467 0.0173 0.0201 0.0871

1 1 ML -0.0907 0.0311 0.0394 1.0028 0.0312 0.0312 0.9387 0.0186 0.0224 0.0929
MML -0.0765 0.0303 0.0362 0.9817 0.0311 0.0314 0.8988 0.0163 0.0265 0.0941

2 0 ML -0.0850 0.0311 0.0384 1.0947 0.0313 0.0402 0.9719 0.0200 0.0208 0.0994
MML -0.0687 0.0301 0.0348 1.1431 0.0316 0.0521 0.9291 0.0174 0.0225 0.1094

2 1 ML -0.1255 0.0317 0.0475 1.0429 0.0318 0.0336 0.9175 0.0189 0.0257 0.1068
MML -0.1059 0.0304 0.0416 1.0509 0.0323 0.0349 0.8770 0.0161 0.0312 0.1077

2 2 ML -0.1607 0.0322 0.0581 1.0024 0.0324 0.0324 0.8915 0.0193 0.0310 0.1215
MML -0.1389 0.0306 0.0499 0.9657 0.0330 0.0342 0.8500 0.0162 0.0387 0.1228

3 0 ML -0.1131 0.0318 0.0446 1.1227 0.0320 0.0470 0.9724 0.0212 0.0220 0.1136
MML -0.0952 0.0303 0.0393 1.2126 0.0330 0.0782 0.9237 0.0180 0.0238 0.1413

3 1 ML -0.1545 0.0324 0.0563 1.0731 0.0325 0.0379 0.9129 0.0197 0.0273 0.1214
MML -0.1301 0.0306 0.0475 1.1186 0.0335 0.0475 0.8683 0.0165 0.0338 0.1288

3 2 ML -0.1959 0.0307 0.0691 1.0456 0.0290 0.0311 0.8922 0.0208 0.0324 0.1327
MML -0.1605 0.0307 0.0565 1.0327 0.0341 0.0351 0.8389 0.0164 0.0424 0.1340

3 3 ML -0.2266 0.0313 0.0827 1.0132 0.0301 0.0302 0.8800 0.0215 0.0359 0.1489
MML -0.1879 0.0308 0.0661 0.9491 0.0345 0.0371 0.8229 0.0169 0.0482 0.1515

s1 s2 n1 = n2 = 20

0 0 ML 0.0067 0.0231 0.0231 0.9988 0.0210 0.0210 0.9914 0.0126 0.0127 0.0568
MML -0.0052 0.0232 0.0232 0.9989 0.0216 0.0216 1.0320 0.0137 0.0147 0.0595

1 0 ML -0.0376 0.0234 0.0249 1.0414 0.0219 0.0236 0.9964 0.0136 0.0136 0.0621
MML -0.0247 0.0231 0.0238 1.0517 0.0216 0.0242 0.9558 0.0121 0.0141 0.0621

1 1 ML -0.0697 0.0237 0.0286 0.9983 0.0222 0.0222 0.9545 0.0129 0.0149 0.0657
MML -0.0563 0.0232 0.0264 0.9810 0.0220 0.0223 0.9145 0.0113 0.0186 0.0673

2 0 ML -0.0661 0.0238 0.0281 1.0746 0.0223 0.0278 0.9800 0.0141 0.0145 0.0705
MML -0.0508 0.0231 0.0256 1.1041 0.0223 0.0331 0.9385 0.0123 0.0161 0.0749

2 1 ML -0.0980 0.0240 0.0336 1.0320 0.0226 0.0236 0.9341 0.0132 0.0176 0.0748
MML -0.0809 0.0232 0.0298 1.0329 0.0227 0.0238 0.8945 0.0113 0.0225 0.0760

2 2 ML -0.1264 0.0243 0.0403 0.9980 0.0229 0.0229 0.9099 0.0132 0.0214 0.0845
MML -0.1081 0.0233 0.0350 0.9674 0.0231 0.0241 0.8701 0.0112 0.0281 0.0872

3 0 ML -0.0912 0.0241 0.0324 1.1014 0.0226 0.0329 0.9739 0.0149 0.0155 0.0809
MML -0.0735 0.0231 0.0285 1.1565 0.0231 0.0476 0.9297 0.0127 0.0176 0.0937

3 1 ML -0.1233 0.0244 0.0396 1.0599 0.0229 0.0265 0.9244 0.0138 0.0195 0.0856
MML -0.1023 0.0233 0.0337 1.0844 0.0234 0.0306 0.8834 0.0116 0.0252 0.0895

3 2 ML -0.1517 0.0246 0.0476 1.0262 0.0232 0.0239 0.8975 0.0138 0.0243 0.0958
MML -0.1281 0.0233 0.0399 1.0186 0.0238 0.0242 0.8573 0.0114 0.0318 0.0958

3 3 ML -0.1774 0.0249 0.0564 0.9976 0.0236 0.0236 0.8824 0.0141 0.0279 0.1078
MML -0.1520 0.0234 0.0465 0.9548 0.0241 0.0261 0.8410 0.0115 0.0367 0.1094
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Table 6 Means, variances and MSEs for the ML and MML estimators of θ0, θ1 and σ;
(λ = 0.7); (i)Mean(θ̂0), (ii)V ar(θ̂0), (iii)MSE(θ̂0),(iv)Mean(θ̂1), (v)V ar(θ̂1), (vi)MSE(θ̂1),
(vii)Mean(σ̂), (viii)V ar(σ̂), (ix)MSE(σ̂), (x)Def

(i) (ii) (iii) (iv) (v) (vi) (vii) (viii) (ix) (x)
s1 s2 n1 = n2 = 10

0 0 ML 0.0289 0.0407 0.0416 0.9997 0.0319 0.0319 0.9871 0.0270 0.0272 0.1006
MML 0.0598 0.0401 0.0437 1.0000 0.0373 0.0373 1.0770 0.0322 0.0381 0.1191

1 0 ML -0.0095 0.0438 0.0439 1.0581 0.0337 0.0371 0.9423 0.0259 0.0292 0.1102
MML -0.0277 0.0444 0.0452 1.0614 0.0379 0.0417 1.0299 0.0334 0.0343 0.1212

1 1 ML -0.0568 0.0441 0.0474 0.9436 0.0341 0.0373 0.9641 0.0330 0.0342 0.1189
MML -0.0358 0.0435 0.0448 0.9987 0.0383 0.0383 0.8813 0.0248 0.0389 0.1220

2 0 ML -0.0481 0.0447 0.0470 1.0993 0.0389 0.0487 0.9324 0.0278 0.0324 0.1282
MML -0.0446 0.0447 0.0466 1.1185 0.0361 0.0501 1.0271 0.0370 0.0378 0.1345

2 1 ML -0.0861 0.0509 0.0583 1.0031 0.0362 0.0363 0.9482 0.0358 0.0385 0.1362
MML -0.0708 0.0503 0.0554 1.0397 0.0394 0.0410 0.8651 0.0263 0.0445 0.1361

2 2 ML -0.1236 0.0484 0.0637 0.9982 0.0407 0.0407 0.9215 0.0380 0.0442 0.1485
MML -0.0990 0.0473 0.0571 0.8991 0.0365 0.0467 0.8387 0.0272 0.0532 0.1569

3 0 ML -0.0745 0.0438 0.0493 1.1081 0.0405 0.0522 0.9384 0.0303 0.0341 0.1357
MML -0.0929 0.0440 0.0527 1.1766 0.0396 0.0707 1.0583 0.0422 0.0455 0.1689

3 1 ML -0.1180 0.0520 0.0659 1.0589 0.0394 0.0429 0.9681 0.0404 0.0414 0.1502
MML -0.1108 0.0516 0.0639 1.0551 0.0413 0.0443 0.8656 0.0286 0.0467 0.1548

3 2 ML -0.1527 0.0476 0.0709 0.9539 0.0394 0.0416 0.9346 0.0426 0.0469 0.1595
MML -0.1268 0.0464 0.0625 1.0165 0.0426 0.0428 0.8366 0.0296 0.0563 0.1615

3 3 ML -0.1812 0.0500 0.0829 0.9983 0.0444 0.0444 0.9440 0.0483 0.0515 0.1787
MML -0.1374 0.0482 0.0671 0.8564 0.0396 0.0603 0.8315 0.0321 0.0605 0.1878

s1 s2 n1 = n2 = 15

0 0 ML -0.0056 0.0251 0.0251 1.0044 0.0175 0.0175 1.009 0.0182 0.0182 0.0609
MML 0.0407 0.0279 0.0295 1.0007 0.0217 0.0217 0.9887 0.0183 0.0184 0.0697

1 0 ML 0.0154 0.0287 0.0289 1.0377 0.0224 0.0238 0.9497 0.0168 0.0194 0.0721
MML -0.0010 0.0290 0.0290 1.0479 0.0255 0.0278 1.0402 0.0217 0.0234 0.0801

1 1 ML -0.0502 0.0311 0.0336 1.0007 0.0258 0.0258 0.9900 0.0209 0.0210 0.0805
MML -0.0333 0.0307 0.0318 0.9581 0.0228 0.0246 0.9029 0.0158 0.0253 0.0817

2 0 ML -0.0326 0.0309 0.0319 1.0775 0.0231 0.0291 0.9354 0.0170 0.0212 0.0823
MML -0.0405 0.0312 0.0328 1.0822 0.0259 0.0326 1.0259 0.0225 0.0232 0.0886

2 1 ML -0.0747 0.0333 0.0389 1.0360 0.0262 0.0275 0.9688 0.0213 0.0222 0.0886
MML -0.0627 0.0330 0.0370 0.9977 0.0235 0.0235 0.8853 0.0158 0.0289 0.0894

2 2 ML -0.0960 0.0322 0.0414 1.0003 0.0266 0.0266 0.9416 0.0217 0.0251 0.0932
MML -0.0805 0.0319 0.0384 0.9245 0.0237 0.0294 0.8601 0.0158 0.0354 0.1031

3 0 ML -0.0644 0.0333 0.0375 1.1162 0.0243 0.0378 0.9323 0.0177 0.0223 0.0975
MML -0.0625 0.0333 0.0372 1.1058 0.0264 0.0376 1.0287 0.0239 0.0248 0.0996

3 1 ML -0.0853 0.0324 0.0397 1.0617 0.0268 0.0306 0.9653 0.0224 0.0236 0.0938
MML -0.0799 0.0321 0.0385 1.0357 0.0246 0.0259 0.8793 0.0163 0.0308 0.0953

3 2 ML -0.1262 0.0327 0.0486 1.0269 0.0272 0.0279 0.9335 0.0227 0.0271 0.1036
MML -0.1119 0.0323 0.0448 0.9624 0.0248 0.0262 0.8522 0.0162 0.0380 0.1090

3 3 ML -0.1446 0.0356 0.0565 0.9994 0.0277 0.0277 0.9202 0.0238 0.0302 0.1145
MML -0.1241 0.0351 0.0505 0.8925 0.0247 0.0363 0.8386 0.0166 0.0426 0.1294

s1 s2 n1 = n2 = 20

0 0 ML 0.0128 0.0224 0.0225 1.0083 0.0197 0.0198 0.9666 0.0127 0.0138 0.0561
MML 0.0347 0.0222 0.0234 1.0087 0.0199 0.0199 0.9654 0.0126 0.0138 0.0571

1 0 ML -0.0103 0.0230 0.0231 0.9699 0.0203 0.0213 0.9213 0.0131 0.0193 0.0637
MML 0.0051 0.0228 0.0228 0.9361 0.0206 0.0247 0.9238 0.0132 0.0190 0.0665

1 1 ML -0.0317 0.0224 0.0234 1.0020 0.0177 0.0177 1.0045 0.0145 0.0146 0.0556
MML -0.0157 0.0221 0.0223 1.0018 0.0178 0.0178 0.9152 0.0111 0.0183 0.0584

2 0 ML -0.0106 0.0217 0.0218 1.0564 0.0178 0.0209 0.9405 0.0118 0.0153 0.0581
MML -0.0203 0.0219 0.0223 1.0683 0.0201 0.0248 1.0314 0.0156 0.0166 0.0637

2 1 ML -0.0477 0.0237 0.0260 0.9769 0.0209 0.0215 0.8690 0.0125 0.0297 0.0807
MML -0.0363 0.0234 0.0247 0.9410 0.0212 0.0247 0.8575 0.0122 0.0325 0.0783

2 2 ML -0.0669 0.0230 0.0275 1.0002 0.0205 0.0205 0.9586 0.0150 0.0168 0.0647
MML -0.0549 0.0228 0.0258 0.9380 0.0181 0.0220 0.8746 0.0110 0.0267 0.0745

3 0 ML -0.0395 0.0241 0.0256 1.0855 0.0184 0.0257 0.9341 0.0121 0.0165 0.0678
MML -0.0420 0.0242 0.0260 1.0914 0.0204 0.0288 1.0265 0.0164 0.0171 0.0718

3 1 ML -0.0682 0.0243 0.0289 0.9518 0.0194 0.0217 0.9746 0.0156 0.0162 0.0669
MML -0.0619 0.0241 0.0280 0.8807 0.0197 0.0340 0.8896 0.0114 0.0236 0.0855

3 2 ML -0.0899 0.0242 0.0323 0.9779 0.0224 0.0229 0.9463 0.0155 0.0184 0.0736
MML -0.0795 0.0241 0.0304 0.9412 0.0225 0.0259 0.8649 0.0112 0.0294 0.0858

3 3 ML -0.1155 0.0222 0.0356 0.9998 0.0210 0.0210 0.9305 0.0159 0.0207 0.0773
MML -0.1021 0.0220 0.0324 0.9124 0.0188 0.0264 0.8500 0.0112 0.0337 0.0926
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Table 7 Means, variances and MSEs for the ML and MML estimators of θ0, θ1 and σ;
(λ = 1); (i)Mean(θ̂0), (ii)V ar(θ̂0), (iii)MSE(θ̂0),(iv)Mean(θ̂1), (v)V ar(θ̂1), (vi)MSE(θ̂1),
(vii)Mean(σ̂), (viii)V ar(σ̂), (ix)MSE(σ̂), (x)Def

(i) (ii) (iii) (iv) (v) (vi) (vii) (viii) (ix) (x)
s1 s2 n1 = n2 = 10

0 0 ML 0.0514 0.0201 0.0227 1.0017 0.0157 0.0157 0.9751 0.0122 0.0128 0.0512
MML 0.0544 0.0200 0.0230 1.0015 0.0161 0.0161 0.8803 0.0100 0.0243 0.0634

1 0 ML -0.0019 0.0436 0.0436 0.9696 0.0170 0.0179 0.9696 0.0170 0.0179 0.0794
MML -0.0191 0.0440 0.0444 0.9381 0.0171 0.0210 0.9455 0.0244 0.0274 0.0927

1 1 ML 0.0015 0.0378 0.0378 0.9947 0.0338 0.0339 1.0052 0.0348 0.0349 0.1065
MML 0.0049 0.0381 0.0381 0.9941 0.0343 0.0343 0.8849 0.0230 0.0363 0.1087

2 0 ML 0.0054 0.0412 0.0412 0.9205 0.0368 0.0431 1.0756 0.0401 0.0458 0.1301
MML -0.0122 0.0417 0.0418 0.7872 0.0386 0.0838 1.0837 0.0408 0.0478 0.1734

2 1 ML -0.0261 0.0442 0.0449 0.9633 0.0348 0.0361 0.9898 0.0381 0.0382 0.1192
MML -0.0279 0.0443 0.0451 0.8950 0.0357 0.0467 0.8728 0.0246 0.0408 0.1326

2 2 ML -0.1391 0.0425 0.0619 0.9946 0.0352 0.0353 0.9605 0.0395 0.0411 0.1382
MML -0.1384 0.0426 0.0617 0.8597 0.0251 0.0448 0.8480 0.0249 0.0480 0.1545

3 0 ML 0.0149 0.0188 0.0190 1.0697 0.0275 0.0324 0.8766 0.0285 0.0437 0.0951
MML 0.0220 0.0186 0.0191 1.0864 0.0351 0.0425 0.7882 0.0238 0.0686 0.1303

3 1 ML 0.0311 0.0200 0.0210 0.9734 0.0279 0.0286 0.8738 0.0270 0.0430 0.0926
MML 0.0385 0.0201 0.0216 1.0407 0.0357 0.0374 1.0137 0.0434 0.0436 0.1026

3 2 ML -0.0779 0.0419 0.0480 0.9898 0.0387 0.0388 0.9748 0.0447 0.0453 0.1321
MML -0.0669 0.0414 0.0459 0.9268 0.0379 0.0433 0.8463 0.0275 0.0511 0.1402

3 3 ML -0.0774 0.0407 0.0467 0.9898 0.0362 0.0363 0.8435 0.0295 0.0540 0.1371
MML -0.1056 0.0421 0.0532 0.9876 0.0380 0.0382 0.9816 0.0499 0.0502 0.1416

s1 s2 n1 = n2 = 15

0 0 ML 0.0393 0.0249 0.0264 1.0011 0.0211 0.0211 0.8743 0.0138 0.0296 0.0788
MML -0.0302 0.0265 0.0275 1.0009 0.0219 0.0219 1.0760 0.0254 0.0312 0.0819

1 0 ML 0.0626 0.0242 0.0281 0.9629 0.0230 0.0244 0.9994 0.0212 0.0212 0.0720
MML 0.0683 0.0240 0.0287 0.9199 0.0239 0.0304 0.9586 0.0188 0.0205 0.0774

1 1 ML -0.0245 0.0258 0.0264 1.0017 0.0458 0.0458 1.0320 0.0225 0.0235 0.1015
MML -0.0361 0.0252 0.0265 0.9750 0.0467 0.0473 0.9031 0.0150 0.0244 0.1101

2 0 ML -0.0795 0.0259 0.0322 1.1078 0.0264 0.0380 0.9837 0.0217 0.0219 0.1022
MML -0.0982 0.0288 0.0384 0.9750 0.0467 0.0473 0.9402 0.0188 0.0224 0.1135

2 1 ML -0.1139 0.0293 0.0422 1.0548 0.0274 0.0304 1.0108 0.0229 0.0230 0.1009
MML -0.1202 0.0293 0.0438 1.0621 0.0277 0.0315 0.8887 0.0149 0.0273 0.1067

2 2 ML -0.1329 0.0298 0.0475 0.9989 0.0230 0.0230 0.9816 0.0233 0.0237 0.1003
MML -0.1344 0.0298 0.0479 0.8968 0.0162 0.0269 0.8641 0.0149 0.0334 0.1201

3 0 ML -0.1523 0.0304 0.0536 1.0900 0.0229 0.0310 0.9841 0.0225 0.0228 0.0824
MML -0.1703 0.0309 0.0599 1.1365 0.0271 0.0457 0.9351 0.0190 0.0232 0.1061

3 1 ML -0.0554 0.0256 0.0286 1.0858 0.0280 0.0354 1.0085 0.0241 0.0241 0.1528
MML -0.1054 0.0261 0.0372 1.1312 0.0284 0.0456 0.8854 0.0154 0.0286 0.1555

3 2 ML -0.2076 0.0502 0.0933 1.0202 0.0508 0.0512 0.9737 0.0243 0.0250 0.1695
MML -0.1849 0.0470 0.0812 1.0503 0.0506 0.0532 0.8592 0.0154 0.0352 0.1696

3 3 ML -0.2801 0.0533 0.1317 0.9944 0.0529 0.0529 0.8800 0.0215 0.0359 0.0888
MML -0.2451 0.0481 0.1082 0.9237 0.0522 0.0580 0.8462 0.0157 0.0394 0.1223

s1 s2 n1 = n2 = 20

0 0 ML -0.0029 0.0249 0.0249 0.9888 0.0222 0.0223 0.9896 0.0128 0.0130 0.0601
MML 0.0088 0.0248 0.0248 0.9891 0.0229 0.0230 1.0177 0.0130 0.0133 0.0612

1 0 ML -0.0343 0.0253 0.0265 1.0303 0.0230 0.0239 0.9831 0.0129 0.0132 0.0637
MML -0.0215 0.0249 0.0254 1.0414 0.0227 0.0244 1.0833 0.0154 0.0224 0.0722

1 1 ML -0.0668 0.0255 0.0300 0.9853 0.0234 0.0236 0.9357 0.0118 0.0160 0.0696
MML -0.0534 0.0250 0.0278 0.9696 0.0231 0.0241 0.9168 0.0108 0.0177 0.0696

2 0 ML -0.0613 0.0258 0.0295 1.0612 0.0233 0.0271 0.9696 0.0136 0.0145 0.0711
MML -0.0465 0.0250 0.0271 1.0926 0.0236 0.0322 0.9435 0.0116 0.0148 0.0741

2 1 ML -0.1034 0.0206 0.0313 1.0236 0.0201 0.0207 1.0144 0.0151 0.0153 0.0675
MML -0.0768 0.0250 0.0309 1.0202 0.0241 0.0245 0.9018 0.0107 0.0204 0.0758

2 2 ML -0.1177 0.0210 0.0348 0.9961 0.0203 0.0203 0.9834 0.0147 0.0150 0.0703
MML -0.0529 0.0189 0.0217 0.9156 0.0145 0.0217 0.8626 0.0097 0.0286 0.0721

3 0 ML -0.1070 0.0217 0.0332 1.0855 0.0235 0.0308 0.9661 0.0142 0.0153 0.0793
MML -0.0679 0.0251 0.0297 1.1435 0.0242 0.0449 0.9389 0.0119 0.0157 0.0902

3 1 ML -0.1172 0.0265 0.0402 1.0423 0.0239 0.0257 1.0200 0.0172 0.0176 0.0835
MML -0.1177 0.0220 0.0358 1.0700 0.0246 0.0295 0.8955 0.0110 0.0219 0.0873

3 2 ML -0.1462 0.0265 0.0479 1.0072 0.0240 0.0241 0.8789 0.0128 0.0274 0.0994
MML -0.1229 0.0251 0.0402 1.0031 0.0249 0.0249 0.8395 0.0107 0.0364 0.1016

3 3 ML -0.1720 0.0267 0.0563 0.9780 0.0242 0.0246 0.8616 0.0129 0.0320 0.1129
MML -0.1468 0.0252 0.0467 0.8831 0.0125 0.0262 0.8214 0.0107 0.0426 0.1155
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Table 8 Average Lengths and Coverage Probabilities of the %95 confidence intervals for the ML and
MML estimators of θ0 and θ1; (λ = 0).

Average Lengths Coverage Probabilities %

s1 s2 θ̂0 θ̂1 θ̂0 θ̂1
n1 = n2 = 10

0 0
ML 0.8133 0.8724 92.96 96.98

MML 0.8133 0.8724 92.96 96.98

1 0
ML 0.8158 0.8785 92.96 95.98

MML 0.8143 0.8836 92.96 95.48

1 1
ML 0.8255 0.8893 92.96 95.48

MML 0.8242 0.9112 92.96 95.98

2 0
ML 0.8896 0.8900 93.79 95.30

MML 0.8910 0.9047 93.69 95.10

2 1
ML 0.8371 0.9016 92.96 95.48

MML 0.8372 0.9119 92.46 94.97

2 2
ML 0.8393 0.9195 92.96 95.98

MML 0.8438 0.9529 93.46 94.97

3 0
ML 0.9127 0.9145 94.39 94.89

MML 0.9207 0.9241 94.39 94.79

3 1
ML 0.9169 0.9248 94.59 95.10

MML 0.9246 0.9239 94.79 94.69

3 2
ML 0.9196 0.9416 94.59 94.99

MML 0.9338 0.9428 94.99 94.69

3 3
ML 0.9281 0.9682 94.29 95.30

MML 0.9544 0.9683 94.09 95.40
n1 = n2 = 15

0 0
ML 0.6810 0.7084 94.80 95.05

MML 0.6810 0.7084 94.80 95.05

1 0
ML 0.6859 0.7170 94.75 95.20

MML 0.6852 0.7245 94.70 95.30

1 1
ML 0.6954 0.7196 94.65 95.20

MML 0.6939 0.7328 94.65 95.35

2 0
ML 0.6902 0.7232 94.90 95.40

MML 0.6897 0.7388 94.90 95.40

2 1
ML 0.6994 0.7260 94.65 95.50

MML 0.6982 0.7446 94.75 95.30

2 2
ML 0.7097 0.7313 94.55 95.25

MML 0.7086 0.7543 94.55 95.55

3 0
ML 0.6966 0.7317 94.75 95.40

MML 0.6972 0.7520 94.70 95.30

3 1
ML 0.7052 0.7349 94.95 95.40

MML 0.7051 0.7552 94.95 95.30

3 2
ML 0.7148 0.7405 94.65 95.60

MML 0.7148 0.7627 94.45 95.50

3 3
ML 0.7235 0.7485 94.40 95.45

MML 0.7250 0.7683 94.30 95.35
n1 = n2 = 20

0 0
ML 0.6235 0.5965 94.65 94.90

MML 0.6235 0.5965 94.65 94.90

1 0
ML 0.6229 0.5994 94.60 94.75

MML 0.6222 0.6032 94.60 94.75

1 1
ML 0.6236 0.6032 94.95 94.75

MML 0.6223 0.6116 94.95 94.75

2 0
ML 0.6249 0.6034 94.75 94.65

MML 0.6238 0.6099 94.65 94.50

2 1
ML 0.6249 0.6075 94.70 94.70

MML 0.6234 0.6177 94.80 94.60

2 2
ML 0.6254 0.6128 94.70 94.75

MML 0.6240 0.6271 94.65 94.75

3 0
ML 0.6292 0.6099 94.55 94.80

MML 0.6280 0.6183 94.60 94.75

3 1
ML 0.6285 0.6141 94.45 94.70

MML 0.6270 0.6254 94.55 94.40

3 2
ML 0.6284 0.6196 94.45 94.85

MML 0.6270 0.6344 94.60 94.50

3 3
ML 0.6311 0.6261 94.50 94.90

MML 0.6301 0.6439 94.55 94.90
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Table 9 Average Lengths and Coverage Probabilities of the %95 confidence intervals for the ML and
MML estimators of θ0 and θ1; (λ = 0.4).

Average Lengths Coverage Probabilities %

s1 s2 θ̂0 θ̂1 θ̂0 θ̂1
n1 = n2 = 10

0 0
ML 0.8372 0.8322 94.05 96.20

MML 0.8357 0.8194 94.15 96.25

1 0
ML 0.8458 0.8382 94.10 96.45

MML 0.8350 0.8391 94.20 96.15

1 1
ML 0.8570 0.8427 94.10 96.00

MML 0.8414 0.8474 94.25 96.10

2 0
ML 0.8575 0.8499 93.95 96.10

MML 0.8390 0.8612 94.20 96.20

2 1
ML 0.8685 0.8559 94.10 95.70

MML 0.8437 0.8655 94.15 95.80

2 2
ML 0.8784 0.8669 94.30 95.55

MML 0.8472 0.8751 94.15 95.70

3 0
ML 0.8705 0.8713 94.00 95.70

MML 0.8464 0.8908 93.90 95.80

3 1
ML 0.8808 0.8796 93.90 95.55

MML 0.8485 0.8902 94.00 95.75

3 2
ML 0.8888 0.8912 94.00 95.30

MML 0.8491 0.8964 94.10 95.60

3 3
ML 0.8988 0.9096 93.90 95.75

MML 0.8505 0.9082 94.25 95.80
n1 = n2 = 15

0 0
ML 0.6761 0.6674 95.50 94.85

MML 0.6749 0.6573 95.50 94.75

1 0
ML 0.6816 0.6706 95.50 94.50

MML 0.6752 0.6683 95.55 94.55

1 1
ML 0.6880 0.6777 95.40 94.85

MML 0.6791 0.6780 95.40 94.75

2 0
ML 0.6873 0.6757 95.45 94.40

MML 0.6763 0.6796 95.45 94.40

2 1
ML 0.6937 0.6826 95.50 94.70

MML 0.6798 0.6883 95.50 94.4

2 2
ML 0.6992 0.6898 95.40 94.60

MML 0.6820 0.6969 95.65 94.55

3 0
ML 0.6944 0.6829 95.40 94.40

MML 0.6784 0.6926 95.55 94.25

3 1
ML 0.7008 0.6896 95.45 94.60

MML 0.6816 0.6995 95.65 94.65

3 2
ML 0.7061 0.6967 95.45 94.60

MML 0.6832 0.7067 95.65 94.65

3 3
ML 0.7109 0.7052 95.55 94.45

MML 0.6837 0.7116 95.55 94.70
n1 = n2 = 20

0 0
ML 0.5551 0.5947 92.96 95.47

MML 0.5543 0.5847 92.96 95.97

1 0
ML 0.5580 0.5988 91.45 94.97

MML 0.5532 0.5945 91.45 95.47

1 1
ML 0.5598 0.5993 91.45 95.97

MML 0.5537 0.5966 91.45 96.48

2 0
ML 0.5627 0.6020 91.95 95.47

MML 0.5534 0.6054 91.95 94.97

2 1
ML 0.5644 0.6027 91.95 94.97

MML 0.5541 0.6074 91.95 94.47

2 2
ML 0.5640 0.6020 91.95 94.97

MML 0.5529 0.6084 90.95 95.47

3 0
ML 0.5706 0.6050 91.95 95.48

MML 0.5565 0.6134 91.46 95.48

3 1
ML 0.5720 0.6058 91.96 94.97

MML 0.5570 0.6143 91.96 94.47

3 2
ML 0.5713 0.6052 91.45 95.47

MML 0.5556 0.6145 91.45 94.97

3 3
ML 0.5709 0.6075 91.95 95.98

MML 0.5546 0.6154 91.45 95.47



Iklim Gedik Balay and Birdal Senoglu 561

Table 10 Average Lengths and Coverage Probabilities of the %95 confidence intervals for the ML
and MML estimators of θ0 and θ1; (λ = 0.7).

Average Lengths Coverage Probabilities %

s1 s2 θ̂0 θ̂1 θ̂0 θ̂1
n1 = n2 = 10

0 0
ML 0.8215 0.7761 94.45 95.20

MML 0.8139 0.7177 94.55 95.00

1 0
ML 0.8322 0.7809 94.15 95.30

MML 0.8081 0.7355 94.60 95.30

1 1
ML 0.8424 0.7836 94.45 95.05

MML 0.8137 0.7395 94.60 95.00

2 0
ML 0.8437 0.7905 94.40 95.25

MML 0.8039 0.7588 94.75 95.05

2 1
ML 0.8540 0.7948 94.80 95.15

MML 0.8084 0.7604 94.60 94.75

2 2
ML 0.8656 0.8054 94.80 95.00

MML 0.8127 0.7626 94.85 94.65

3 0
ML 0.8544 0.8080 94.95 95.40

MML 0.8003 0.7915 94.55 95.35

3 1
ML 0.8644 0.8144 95.00 95.25

MML 0.8022 0.7898 94.70 94.80

3 2
ML 0.8747 0.8254 94.85 95.00

MML 0.8026 0.7902 94.75 94.90

3 3
ML 0.8826 0.8406 94.75 95.05

MML 0.7984 0.7927 94.75 95.05
n1 = n2 = 15

0 0
ML 0.6658 0.6119 94.40 94.35

MML 0.6594 0.5653 94.45 94.60

1 0
ML 0.6713 0.6152 94.60 94.85

MML 0.6567 0.5754 94.60 94.70

1 1
ML 0.6770 0.6189 94.80 94.90

MML 0.6598 0.5810 94.70 94.80

2 0
ML 0.6775 0.6192 94.70 94.95

MML 0.6544 0.5870 94.60 94.95

2 1
ML 0.6833 0.6231 94.75 94.85

MML 0.6575 0.5917 94.70 94.85

2 2
ML 0.6894 0.6276 94.65 95.10

MML 0.6601 0.5943 94.75 94.95

3 0
ML 0.6846 0.6250 94.70 94.90

MML 0.6526 0.6000 94.75 94.75

3 1
ML 0.6903 0.6290 94.65 95.05

MML 0.6555 0.6039 94.80 94.75

3 2
ML 0.6963 0.6335 94.70 94.80

MML 0.6577 0.6058 94.90 94.60

3 3
ML 0.7020 0.6389 94.65 94.75

MML 0.6582 0.6047 95.15 94.60
n1 = n2 = 20

0 0
ML 0.5848 0.5548 94.95 95.30

MML 0.5793 0.5127 95.00 95.25

1 0
ML 0.5881 0.5573 94.95 95.40

MML 0.5768 0.5196 94.95 95.30

1 1
ML 0.5927 0.5595 95.10 95.50

MML 0.5798 0.5233 95.05 95.15

2 0
ML 0.5928 0.5601 95.20 95.45

MML 0.5751 0.5276 95.10 95.40

2 1
ML 0.5973 0.5625 95.20 95.70

MML 0.5785 0.5312 95.25 95.50

2 2
ML 0.6011 0.5647 95.05 95.65

MML 0.5806 0.5330 95.15 95.70

3 0
ML 0.5980 0.5625 95.20 95.45

MML 0.5730 0.5371 95.15 95.55

3 1
ML 0.6025 0.5650 95.25 95.45

MML 0.5767 0.5405 95.20 95.65

3 2
ML 0.6062 0.5673 95.20 95.40

MML 0.5787 0.5420 95.15 95.55

3 3
ML 0.6094 0.5700 95.20 95.40

MML 0.5796 0.5420 95.20 95.55
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Table 11 Average Lengths and Coverage Probabilities of the %95 confidence intervals for the ML
and MML estimators of θ0 and θ1; (λ = 1).

Average Lengths Coverage Probabilities %

s1 s2 θ̂0 θ̂1 θ̂0 θ̂1
n1 = n2 = 10

0 0
ML 0.7556 0.7202 94.65 95.15

MML 0.7423 0.5892 94.60 95.05

1 0
ML 0.7658 0.7248 94.75 94.80

MML 0.7327 0.6034 94.55 95.05

1 1
ML 0.7750 0.7263 94.75 94.90

MML 0.7378 0.6105 94.90 95.00

2 0
ML 0.7763 0.7319 94.55 95.10

MML 0.7214 0.6200 94.85 95.10

2 1
ML 0.7851 0.7350 94.55 95.30

MML 0.7278 0.6256 94.90 95.40

2 2
ML 0.7959 0.7427 94.85 95.25

MML 0.7343 0.6269 94.85 95.40

3 0
ML 0.7853 0.7447 94.55 95.10

MML 0.7086 0.6544 94.35 94.90

3 1
ML 0.7941 0.7501 94.85 95.05

MML 0.7144 0.6576 94.75 95.05

3 2
ML 0.8044 0.7590 94.55 95.10

MML 0.7201 0.6584 94.85 94.95

3 3
ML 0.8111 0.7718 95.05 95.35

MML 0.7221 0.6569 94.70 95.20
n1 = n2 = 15

0 0
ML 0.6545 0.5780 94.90 95.15

MML 0.6402 0.4734 94.90 95.00

1 0
ML 0.6608 0.5792 95.05 95.10

MML 0.6367 0.4807 94.75 94.70

1 1
ML 0.6671 0.5820 95.15 95.25

MML 0.6401 0.4870 95.10 94.90

2 0
ML 0.6672 0.5813 95.15 94.95

MML 0.6321 0.4869 94.75 94.85

2 1
ML 0.6738 0.5843 95.35 95.25

MML 0.6365 0.4929 95.05 94.95

2 2
ML 0.6803 0.5880 95.25 94.85

MML 0.6404 0.4958 95.10 95.30

3 0
ML 0.6739 0.5865 95.15 94.75

MML 0.6265 0.4895 94.65 94.70

3 1
ML 0.6802 0.5898 95.25 95.00

MML 0.6314 0.4951 94.95 95.25

3 2
ML 0.6867 0.5935 95.15 94.95

MML 0.6356 0.4972 94.90 95.35

3 3
ML 0.6926 0.5982 95.10 95.00

MML 0.6381 0.4948 95.10 95.30
n1 = n2 = 20

0 0
ML 0.5578 0.5192 95.10 95.45

MML 0.5462 0.4228 95.05 95.25

1 0
ML 0.5607 0.5206 95.05 95.35

MML 0.5431 0.4282 95.00 95.35

1 1
ML 0.5651 0.5228 95.25 95.35

MML 0.5455 0.4331 95.05 95.05

2 0
ML 0.5647 0.5217 94.90 95.35

MML 0.5403 0.4341 95.15 95.10

2 1
ML 0.5688 0.5241 95.25 95.30

MML 0.5430 0.4390 95.30 95.20

2 2
ML 0.5728 0.5268 95.10 95.30

MML 0.5450 0.4422 95.15 95.25

3 0
ML 0.5688 0.5226 95.05 95.20

MML 0.5369 0.4394 95.30 95.15

3 1
ML 0.5731 0.5252 95.20 95.25

MML 0.5399 0.4441 95.20 95.25

3 2
ML 0.5769 0.5280 95.25 95.10

MML 0.5420 0.4470 95.00 95.55

3 3
ML 0.5803 0.5301 95.15 94.90

MML 0.5439 0.4469 95.00 95.40
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The ML estimators of θ1 and σ outperform the corresponding MML estimators with respect to
the MSE criterion in all cases. Overall, it is observed that efficiencies of the ML and MML estimators
of θ1 and σ are very similar to each other when the sample size is large and the proportion of censoring
is small.

Finally, we can conclude that the ML estimators show stronger performance than the corre-
sponding MML estimators with low deficiencies in all cases.

We also conducted a simulation study to compare performance of CIs based on the ML and
MML estimators. We presented average lengths and coverage probabilities of CIs based on the ML
and MML estimators given in (19) and (20), see Tables 8-11.

It is obvious from simulation results that the ML estimates produce a little bit wider CIs than the
MML estimators on the average. However, coverage probabilities of the CIs based on the ML and
MML estimators are not significantly different from each other.

6. Conclusion
In this study, we obtain the ML and MML estimates of the regression model parameters un-

der Type-II censoring when the distribution of the error terms is SN(λ). We then compare the
performances of the ML estimators obtained using IRA with the MML estimators via Monte Carlo
simulation study. Simulation study shows that ML estimators are more efficient than the MML esti-
mators for most of the cases. Additionally, we construct CIs based on the proposed ML and MML
estimators and compare their converge probabilities and average lengths via Monte Carlo simulation
study. Average lengths of CIs based on the ML estimators are wider than the average lengths of
the corresponding CIs based on the MML estimators. Coverage probabilities of the ML and MML
estimators are almost same for all cases. It can also be concluded that the MML estimators are the
explicit functions of the sample observations and therefore they are easy to compute. If our concern is
to have efficient estimators together with the smaller CPU time needed for the computation process,
the MML estimators can also be preferred.
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