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A Comparison of Three Methods of the Hazard Function Estimation for the Inverse

Gaussian Distribution
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Abstract

The objective of this research was to compare the following three estimation metheds of
the hazard function for the Inverse Gaussian Distribution: 1. The moment method (MOM),
2. The conditional moment method (CMO), and 3. The maximum likelihood method (MLE). The
performance of each method was measured by Mean Sguare Error (MSE) for hazard
estimation, using different complete data at sample sizes of 10, 20, 30, 40 and 30, The
studying situations were fixed mean parameters () of 1,3, and 10, and various shape
paramesters (}.,} of 1,2, 3, 4,5 10,15, 20, and 30. In each situation, the experiment was
repeated 2,000 times. The result showed that the Maximum Likelihood Method gave the lowest
value of MSE in all situations. The three methods of estimation arranged in terms of suitability
were as follows: Maximum Likelineed Method (MLE), Conditional Moment Methed {CMO), and
Moment Method (MOM), respectively.



