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Description Presents two methods to estimate the parameters 'mu', 'sigma', and 'tau' of an ex-Gaussian distribution. Those methods are Quantile Maximization Likelihood Estimation ('QMLE') and Bayesian. The 'QMLE' method allows a choice between three different estimation algorithms for these parameters : 'neldermead' ('NEMD'), 'fminsearch' ('FMIN'), and 'nlminb' ('NLMI'). For more details about the methods you can refer at the following list: Brown, S.

Value

BayesianExgaussian() returns an object "theta" which is a list with components: estimates of mu, sigma, and tau
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Examples library(gamlss.dist) set.seed(2703) data<-rexGAUS(n=100, mu = 500, sigma = 150, nu = 100) BayesianExgaussian(n = 100, x = data)

QMLEEstim

Ex-Gaussian Quantile Maximum Likelihood Estimate

Description

Estimates the mu, sigma, and tau parameters of an ex-Gaussian distribution. 3 different algorithms can be used : neldermead ('NEMD'), fminsearch ('FMIN') and nlminb ('NLMI').

Usage

QMLEEstim(y, func)

Arguments y the data. Must be a vector with no missing values func the function selected for the estimation. 'NEMD' for neldermead, 'FMIN' for fminsearch, and 'NLMI' for nlminb.

Value

QMLEEstim() returns an object "valEstim" which is a list with components: estimates of mu, sigma, and tau
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