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Stochastic Modeling by a Convolution of the Type Exponential–Lindley

Abba Mallam HASSAN
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In this study, we focus on a convolution of exponential–Lindley type. Specifically, we have sought to express
a gamma-distributed random variable as the sum of an exponentially distributed variable and a Lindley-
distributed random variable. Subsequently, we propose an approach to model a phenomenon that can be
decomposed into two other independent phenomena. This could be useful in survival analysis or reliability
theory, hydrology or climatology, and other fields. We have also studied certain conditional properties of the
model that ensure its applicability. Furthermore, we have proposed two approaches based on the maximum
likelihood method for estimating the model parameters. Each approach is implemented through simulations.
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