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Bayes Estimates of Shape Parameters of Reverse Pareto Distribution
under Mlinex Loss Function
HE Gui-yang,ZHOU Ju-ling*
(School of Mathematical Sciences , Xinjiang Normal University , Urumgqi , Xinjiang ,830017 , China)

Abstract: In this paper, the parameter estimation problem of inverted Pareto distribution under Mlinex loss
function is studied. In the case of knowing the positional parameters of the inverted Pareto distribution, five estimation
methods for the shape parameters are given: maximum likelihood estimation, maximum posterior estimation, classical
Bayes estimation, multilayer Bayes estimation, E-Bayes estimation, and the specific expressions under the
corresponding estimation methods are derived. The MC method is used to carry out numerical simulation under
R software, the optimal environment for parameter estimation is determined by comparing the simulation data, and
the rationality of the estimation method and the accuracy and robustness of the estimation results are verified,
the conclusion that E-Bayes estimation is the optimal estimation method is obtained. Finally, the optimal estimation
method is used to fit the data of the examples, and it is determined that the per capita urban road area of Xinjiang
counties and cities can be approximated by using the reverse Pareto distribution, and the corresponding data analysis
is given in combination with the final data.

Keywords: Mlinex loss function; Reverse Pareto distribution; E-Bayes estimation; Numerical simulation;

Data fitting



