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Tab.1 Simulation results with 2, =1, =1

n P A —Ar ] ‘/‘11_#1 | n P (A —A ] ‘;;1_#1 |
10 000 0.95 0.011 917 8 0.008 252 7 5 000 0. 80 0.017 890 5 0.012 957 0
10 000 0.90 0.012 198 3 0.008 495 4 1 000 0.95 0.036 528 3 0.025 627 3
10 000 0. 80 0.012 914 3 0.008 850 9 1 000 0. 90 0.037 561 1 0.025 787 7

5 000 0.90 0.016 849 8 0.012 265 5 1 000 0. 85 0.038 257 1 0.026 603 8
5 000 0. 85 0.017 365 9 0.012 557 9 1 000 0. 80 0.039 498 1 0.028 072 1

£ 2 n=500.a=0.01,p = p, =0.95 I [ EELLE
Tab. 2 Simulation results with n=500,a=0. 01, p, = p,=0. 95

A I © A A m I A A m w2 A

1 2 1 0.994 2 2 1 0.992 3 2 1 0.994
1 2 3 0.995 2 2 3 0.992 3 2 3 0.992
1 3 3 0.994 2 3 3 0.993 3 3 3 0.993
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Estimation and Test for Two Inverse Gaussian Populations
with Partially Missing Data

LUO Dao-zhong

(School of Mathematical Sciences, Huaqiao University, Quanzhou 362021, China)

Abstract: We deal with the estimation of two parameters for the inverse Gaussian distribution with partially missing da-
ta, and prove the strong consistency and asymptotic normality of the estimators. Moreover, statistic on testing the equali-
ty of two populations and its limit distribution are given, and the testing on exact distribution is also discussed.

Keywords: inverse Gaussian distribution; missing data; test for likelihood-ratio; limit distribution
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