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Bayesian Estimation of the Shape Parameter on
Lomax Distribution Under Type- I Censored Samples

LONG Bing', ZHANG Ming-bo®

1. Department of Mathematics and Physics . Jingchu University of Technology , Jingmen Hubei 448000 , China ;

2. School of Mathematics & Computational Science, Sun Yat-sen University , Guangzhou 510275, China

Abstract: Firstly, the maximum likelihood estimation of the shape parameter is given under type-Il cen-
sored samples on LLomax distribution. Next, the inverse moment estimation of the shape parameter is ob-
tained by means of the concept of “average remaining life”, and the Bayesian estimation and interval esti-
mation of the shape parameter are given when taking prior distribution for exponential distribution. Then,
several estimations are compared through stochastic simulation. Finally, the point estimation and the inter-
val estimation of the shape parameter are given under different censored samples by means of a practical
example.

Key words: Lomax distribution; inverse moment estimation; Bayesian estimation; interval estimation
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