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Abstract

In this thesis, poisson and gamma distributions and relation between them is
discussed. In chapter 1 poisson distribution and poisson processes is studied. In
chapter 2, nomination of gamma distribution is studied. In chapter 3, property
of infinit divisibility of poisson and gamma distributions and also application of
their relation reliability analysis of repairable systems is discussed. In chapter 4,
bayes estimation of parameters poisson hidden markov models is presented and
finally, bayes estimation of parameter of poisson distribution is discussed by
using simulation.

Key words : Generalized poisson distribution, Truncated poisson distribution,
Exponential family, Infinite divisibility, Hidden markov model, reliability,
Bayesian method, simulation .
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