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Bayesian Analysis of Rayleigh Distribution under Progressive

Type-II Censoring
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Abstract: Bayesian (Bayes) analysis of Rayleigh distribution with progressively Type-II censored samples under squared loss functions,

entropy loss function and symmetric entropy loss function was proposed. Finally, through Monte Carlo simulation, it demonstrates the

Bayes estimation under entropy loss fuction is better.
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Tab. 1 Tests scheme and estimation results for Rayleigh distribution under progressive

PIES n,m Ri,Rz,-+ R (N2 WIRFS MAE RMSE
1 30,20 2,220, --,04 MLE 0.860 9 1.085 2
Squared 0.858 4 1.084 5

Entropy 0.845 4 1.057 7

Symmetric 0.846 2 1.064 0

2 40, 20 2,2,2,0,---,0,14 MLE 0.8497 1.073 2
Squared 0.8459 1.074 2

Entropy 0.843 4 1.040 2

Symmetric 0.838 8 1.0500

3 50, 25 4,440, --0,13 MLE 0.786 8 1.007 5
Squared 0.787 1 1.010 8

Entropy 0.769 9 09715

Symmetric 0.773 8 0.986 1

4 60, 30 5,5,5,0,---,0,15 MLE 0.744 5 0.9227
Squared 0.743 7 0.924 2

Entropy 0.7326 0.8990

Symmetric 0.7353 0.907 8
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