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TWO RESEARCHES FOR THE MAXIMUM LIKELIHOOD
ESTIMATION OF LOMAX DISTRIBUTION

LI Kai-can, LIU Da-fei, LIN Cun-jin
(School of Mathematics and Statistics, Hubei Normal University, Huangshi 435002, C’hina)

Abstract: In this paper, we study the problems on existence and convergence of maximum
likelihood estimation of parameters in Lomax distribution. Using a strict analysis method and the
center limit theorem, we obtain some results that the maximum likelihood estimation of parameters
in Lomax distribution exists, and the estimators are the asymptotic normal distribution. Further
promoting to the situations in two Lomax populations with partially missing data, the maximum
likelihood estimations possess the strong consistency and asymptotic normality.
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