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Abstract.

This study aimed to estimate the parameter of the binomial
distribution, poison, exponential, normal distribution and gamma
distribution using simulation method to generate sample data of different
sizes (n=25,n=50,n=100) and comparison between traditional methods of
estimation (moments method, maximum likelihood method and minimum
variance method ) by the mean square of error to get the best estimate and
to know the effect of the size of the different samples and the estimation
of the parameters on the efficiency of the estimation method used in the
study, the study concluded that the method of minimum variance was the
best estimate then the method of maximum likelihood and finally the
method of the moments, the study also concluded that whenever the
sample size increased the minimum variance method was the better to
estimating the parameters ,the study recommended expending the study
to include other traditional methods such as least chi square and least
square methods, the study also recommended that make comparisons
between traditional methods of estimation (moments method, maximum
likelihood method and minimum variance method) with different ways of
bayesian in the estimation of parameter distributions.
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