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Abstract

The generalization of the lifetime distribution is of great interest for many
statisticians as it provides more flexibility to the distribution. In fact, the
exponentiated Kumaraswamy-exponential (EK-Exp) distribution is one of the
generalization forms of the Kumaraswamy distribution.

The main aim of this thesis is to study the behavior and some important properties
of the EK-Exp distribution. Moreover, the classical and Bayesian estimation for the
parameters of the EK-Exp distribution are considered.

The estimation of the parameters are computed according to a Monte Carlo
simulation and real data sets. The comparisons between the methods of estimation
and the performance of the estimated parameters are studied and discussed.

For all sample sizes, it is clear that the maximum likelihood estimation provides
the best estimates for the parameters, since their corresponding mean squared error

Is the smallest.



