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Abstract:

The three-parameter kappa distribution is one of the important distributions¢ a new study has been
made for the distribution through the quadratic transformation map¢« so it becomes the transformed kappa
distribution with four parameters. It is characterized by flexibility and accuracy compared to other distri-
butions. The properties of the distribution were studied and extracted and the distribution parameters were
estimated in two ways(Maximum Likelihood Method¢ Cramer-Von Mises Minimum. In order to find
the best method among the estimation methods¢ the Monte-Carlo simulation method was used¢ Using
(Mathematica 12.2) program¢ four models for different sample sizes (small¢ mediume¢ large) were used
and different values were selected for the distribution parameters. Small« medium and large.

Key words: Kappa Distribution< Transmuted kappa Distribution< Maximum Likelihood Meth-
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Model 1
" Method v =0.5 0"=2 B"=2.5 @’ =27 | Best
parameter 0.567768 2.862434 2.556756 2.767096
MLE MSE-MLE | 0.00263094 | 0.00273836 | 0.00276113 | 0.00273094
30 CVM parameter 0.534356 2.143115 2.594604 2.6049413 MLE
MSE -CVM | 0.00366595 | 0.00379281 0.0043432 | 0.0044683
parameter 0.6646342 2.133994 2.530671 2.6310146
MLE MSE -MLE | 0.002611853 | 0.002728471 | 0.00249108 | 0.0025143 | MLE
>0 CVM parameter 0.512655 2.1043319 2.564355 2.6497364
MSE -CVM | 0.002976804 | 0.002873796 | 0.00395265 | 0.00490342
parameter 0.575642 2.179484 2.504844 2.7151853
MLE MSE -MLE | 0.002310434 | 0.002123179 | 0.00225764 | 0.00259612
100 MLE
CVM parameter 0.554647 2.00859 2.984123 2.7026531
MSE -CVM 0.0021405 | 0.000236567 | 0.00267213 | 0.00326557
parameter 0.5322449 2.056675 2.579453 2.7896792
150 MILE MSE -MLE | 0.002004461 | 0.002011216 | 0.002150585 | 0.00224731 MLE
CVM parameter 0.443487 2.045665 2.567115 | 2.66792502
MSE -CVM | 0.002044514 | 0.002147672 | 0.00231728 | 0.00269709
0855 Lactie LY 735030 Jommalt 2236 Oilatae (¥) Jod>
n Method Model 2
v"=0.3 0°=3 B =2 o” =2.5 | Best
i parameter 0.421923 3.121923 2.135848 2.521541
a0 MSE-MLE | 0.0047594 0.0040995 0.0048854 0.0057043 T
CVM | Pparameter 0.397045 3.197045 2.110669 2.496268
MSE -CVM | 0.00440262 0.0039019 0.0039445 0.0041107
NTi parameter 0.396832 3.296832 2.111497 2.495566
= MSE -MLE | 0.00361239 0.00340426 0.0025605 0.0028742 | MLE
CVM | Pparameter 0.37267 3.27267 2.085614 2.671053
MSE -CVM | 0.0013606 0.00031464 0.0029612 0.0036392
ST parameter 0.421865 3.021865 2.137876 2.519896
i MSE -MLE | 0.00277258 0.0026043 0.0021024 0.0022285 T
CVM | Pparameter 0.3956799 3.29599 2.111223 2.553014
MSE -CVM | 0.0027894 0.0026757 0.002180946 | 0.0023275
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ar | T parameter 0.3767527 3.152544 2.067187 2.453593
MSE -MLE | 0.00239633 0.00231488 0.001188041 | 0.0001189 U
CVM | parameter | 0.42947523 3.545355 2.249734 2.535162
MSE -CVM | 0.0025656 0.00257334 0.00205674 | 0.0021075
0953 Lactie CALN 735030 Jommalt 2235t Oilatan (£) Jod
Model 3
n Method - A A R
v'=0.3 07=2 p"=3.5 o =2.6 Best
parameter 0.919312 2.019628 3.327523 2.6213341
MLE MSE-MLE | 0.00471967 | 0.0049401 0.0106164 0.0346926
30 CVM parameter 0.935228 2.033569 3.741231 2.622264 CVM
MSE -CVM | 0.00414554 | 0.004106963 | 0.00494864 0.0092413
parameter 0.895283 1.994449 3.703634 2.698561
MLE MSE -MLE | 0.0032327 0.0030235 0.0033521 0.00334795
>0 CVM parameter 0.317467 2.245267 3.085616 2.611454 MLE
MSE -CVM | 0.00343592 | 0.00329599 0.00392192 0.0038755
parameter 0.121865 2.0341865 3.137878 2.719491
MLE MSE -MLE | 0.00273777 | 0.0026819 0.00306973 0.0031107
100 MLE
CVM parameter 0.868788 2.369523 3.677921 2.743051
MSE -CVM | 0.0031312 0.0029229 0.0033231 0.0032993
parameter 0.86921 1.969394 3.678813 2.652557
150 | MLE
MSE -MLE | 0.0021493 0.0021031 0.00212036 0.000237
CVM parameter 0.5644808 2.934508 3.652725 2.635461 MLE
MSE -CVM | 0.0022357 0.0024176 0.002861 0.0030043
0955 Leckie a3l 11 3903 Jgomalt 2939t Orlatas (0) @y Jouta
Model 4
n Method " " N "
v =0.5 0"=3.5 B =4 o =3 Best
LT parameter 0.521295 3.523341 4.089996 3.093026
a0 MSE-MLE | 0.0061312 0.0059229 0.0048971 0.0048755 LT
CVM | Pparameter 0.496535 3.498068 4.066291 3.067693
MSE -CVM | 0.00671967 | 0.00650023 0.0492192 0.0051107
T parameter 0.495445 3.497366 4.065464 3.067888
0 MSE -MLE | 0.0040307 0.0039304 0.0053521 0.00442147 i
CVM | Pparameter 0.043195 3.700604 3.472853 1.471399
MSE -CVM | 0.0038866 0.003858 0.0053231 0.0041962
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T parameter 0.489995 3.492041 4.058696 3.061726
100 MSE-MLE | 0.0024564 | 0.00252899 | 0.00393215 | 0.00301346 |
CvM | parameter | 0329198 | 3.421029 4.05303 3.053246
MSE -CVM | 0.00314554 | 0.0030235 | 0.0046973 | 0.0032413
1o |y | Parameter | 0537914 | 3541707 | 410844 | 3.112952
MSE-MLE | 0.0017348 | 0.00016416 | 00019612 | 0.00030043 |
CVM | parameter 0.514342 3.518006 4.083358 3.088316
MSE -CVM | 0.0021493 0.00210307 0.0028485 0.0022285
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