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The research dealt with a new idea for mixing: using a new
mixing method for some distributions to find a new mixed
distribution. Thus, we can obtain a mixed distribution with many
parameters, where three identical exponential distributions are
mixed to get a new distribution that is more flexible than the
classical distributions. The mixed distribution is represented by a
new coefficient, the mixing coefficient, which means the
percentage of contribution to the mixed distribution. Some
characteristics of the mixed distribution were also found, and the
(ML, LS) method was used to estimate the parameters of the new
mixed distribution. Due to the nonlinear relationship between the
parameters, we used the Newton-Raphson numerical algorithm to
estimate the parameters, and the results of the least squares (LS)
method were the best for all sample sizes used.
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