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ABSTIRACT

The present work is concerned with some pretest single and double
stage shrinkage estimators as well as with some pretest single and double
stage Bayesian shrinkage estimators for estimate the scale parameter 0
and Reliability function of Exponential Distribution, when a prior
estimate (0p) about the actual value O is available due the research
experiences or past studies or due the similar cases as initial value, as well
as when select a suitable region (R) in the parameter space containing 6,

and shrinkage weight factors as y(),0<y(8)<1, which may be constant

or a function depends on 6 (classical estimator of 0).

And for the important of Exponential Distribution of life testing and
Reliability application, we shall used the previous estimators for the scale
parameter (0) and Reliability function (R(t)), when we study the behavior
of this estimators, where the expressions of Bias, Mean Square Error,
Relative Efficiency, Expected Sample Size, Expected Sample Size
Proportion, Percentage of the overall sample saved and probability of a
voiding second sample are derived.

Conclusions and Numerical results of the mentioned expressions of the
propose estimators about deferent constant involved init were demonstrate
(displayed) in a table in the end of each chapter, using Matlab program.
Comparisons between the suggested estimators and the classical estimator
and with some similar studies were demonstrated to showing the

usefulness of the suggested estimators.
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