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Abstract

The Maximum Likelihood Estimator (MLE) and the Likelihood Ratio Test (LRT) can’t be found in closed form in general. The technique suggested by K. G. Mehrotra and P. Nanda (1974) is used to modify the MLE to get an estimator in closed form of the parameter which is either location or scale of several distributions using several different sampling schemes. Then this estimator will be used to construct a new test in closed form, which is a modification of the LRT, for testing a simple hypothesis against one sided alternatives. Also, the same idea will be used to modify the MPT (most powerful test) of a simple hypothesis against a simple hypothesis to get a test in closed form for a simple hypothesis against one sided alternatives. The MLE and the new estimator are compared through their bias and mean square error functions and the LRT and the new tests are compared through their power functions by simulation. The simulation results show that the new estimator and the new tests are good competitors of the MLE and the LRT respectively.
Tea and Coffee will be provided
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