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Abstract

Consider k (> 2) independent populations Iy, . . ., IT;, where each population II; follows an expo-
nential distribution with hazard rate g;, (i = 1,...,k). Let X;1,..., X, represent a random sample
of size n drawn from the ¢th population II;, where ¢ = 1,...,k. For each ¢ = 1,...,k, consider
X; = Z?Zl X,;. Based on a special case of Gupta’s rule (1962), estimation of the hazard rate asso-
ciated with the selected population is undertaken with respect to the entropy loss function. Several
natural estimators of the hazard rate of the corresponding population are proposed. Brewster-Zidek
technique is applied to find out a sub-class of admissible estimators within a class. Estimators
improving upon the natural ones are obtained by using the method of differential inequalities.
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