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Abstract. The paper mainly aims to extend the bivariate generalized expo-

nential distribution into multivariate exponential distribution. It also provides

the explicit forms of the joint cumulative distribution function and joint prob-

ability distribution function, and further discusses that the EM algorithm can

be used to compute the maximum likelihood estimators of the unknown pa-

rameters.
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1. INTRODUCTION

Generalized exponential(GE) distribution was introduced by Gupta and Kundu

[3]. The GE distribution has lots of interesting properties and it can be used ef-

fectively to analyze several skewed life time data. The review article of Gupta and

Kundu [2] have introduced a current account on GE distribution.

Recently, some works have been carried out on the extending of the GE to the

multivariate set up. Sarhan and Balakrishman [5] have defined a new bivariate

distribution using the GE distribution and exponential distribution and derived

several interesting properties of this new distribution. Kundu and Gupta [4] have
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