
SUMMARY OF THE FINDINGS :   

Let X1 ,X2, … ,Xn  and Y1 ,Y2 , … ,Ym  be two independent random samples from 

continuous uniform probability distributions on (0, )  and  (0, ) respectively. 

Let X and Y be the maximum values in these two samples respectively. The 

problem is to estimate the value of . It is suspected but not known for sure that  

 .Therefore, we use the two samples to  test the hypothesis that  Ho: 

. A likelihood ratio test is developed to test this hypothesis against the 

alternative that H1: . The test is 

             Ф(t) = 1, if t < c1/n for 0< t ≤ 1  and if t > c-1/m for t>1. 

                     =0,otherwise.                                                                                  

The properties  of this test are studied. The probability distribution of the test 

statistic T=  X/Y is obtained. It comes out to be 

 (t)= (nm/(n +m))( )n t n-1,  0< t ≤ ( )  

                      =  (nm/(n +m))( ) m(1/t m+1) ,  ( ) < t < ∞.   

 If the hypothesis Ho is accepted, we use both the samples to estimate ;  

otherwise, use just the first sample. The necessary  estimator in case of  

 1 < 2 is  found to be 

 

 

 



If >  

 

The properties this estimator are studied. The expressions of this estimator, its 

bias and mean square error (MSE)s are computed. The values of the MSE are 

compared with the variance of uniformly minimum variance unbiased estimator 

(UMVUE) based on the single sample. It is found that for small samples when 

,the proposed estimator gives MSE less than the variance of UMVU 

estimator. Some numerical values of various quantities are provided in the form 

of tables and graphs to have the idea at a glance. This provides the idea about the 

regions where the proposed estimator can be profitably used instead of usual 

UMVU estimator. Careful computations are needed as the estimator and the 

concerned quantities depend upon the sample sizes, values of the  parameters 

and the level of significance etc. of the test.   Of course, these things are common 

in preliminary test estimation. 

 


