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Abstract

The gamma and Weibull distributions are commonly used for an-
alyzing any lifetime data or skewed data. Recently a new family of
generalized exponential (GE) distributions was introduced and stud-
ied quite extensively by Gupta and Kundu in series of papers. In this
talk we show that many properties of this new family are quite sim-
ilar to those of a gamma family. Since the GE distribution function
has a nice compact form, the generation of GE random deviates as
well as inference procedures are relatively easy. We show that if the
shape parameter of a gamma distribution is not very large then the
gamma distribution can be approximated very well by a GE distri-
bution. We observe that for all practical purposes it is possible to
generate approximate gamma random numbers using generalized ex-
ponential distribution and the random samples thus obtained can not
be differentiated using any statistical tests. Moreover, if there is a
skewed data set where gamma distribution fits very well, the general-
ized exponential distribution also can be used and it is very difficult
to differentiate between two fitted distribution functions.
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