THE SINGL

Y TRUNCA

TED NORMAL DISTRIBUTION:

A NON-STEEP EXPONENTIAL F

AMIL Y

JOAN DEL CASTILLO

Department of Mathematics, Universitat Aut� onoma de Barc elona,

08193 Bel laterra, Barc elona, Spain

(Received September 17, 1992; revised January 21, 1993)

Abstract. This pap er is concerned with the maximum likelihoo d estimation

problem for the singly truncated normal family of distributions. Necessary

and su�cient conditions, in terms of the co e�cient of variation, are provided

in order to obtain a solution to the likelihoo d equations. F urthermore, the

maximum likelihoo d estimator is obtained as a limit case when the likelihoo d

equation has no solution.

Key words and phrases : T runcated normal distribution, likelihoo d equation,

exp onential families.