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Abstract

This research aims to find a Bayesian estimator for the scale parameter of the Rayleigh
distribution under a proposed loss function, which is called the generalized squared loss
function, using two types of prior distributions (non-informative), one of which is based on
Jeffrey's information, and the other is based on the extended Jeffrey's information, And by
employing the Monte Carlo method of simulation, the Bayesian estimators resulting from the
proposed loss function were compared with the standard Bayesian estimator to find out the
effectiveness of the proposed loss function in estimating the scale parameter of the Rayleigh
distribution. This is based on the mean squared error (MSE).

The results showed that the Bayesian estimators under the proposed loss function using the
prior distribution based on the extended Jeffrey information were the best estimators for all
parameter values and sample sizes used in this research.

Keywords: Rayleigh Distribution, Bayes Estimator, Generalized Square Loss Function,
Extension of Jeffrey's.
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Figurel: MSE's of three estimators of scale parameter of Rayleigh Distribution
with B=0.5 and Model A.
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Figure 3: MSE's of three estimators of scale parameter of Rayleigh Distribution

with B=1.5 and Model A.
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Figure 4: MSE's of three estimators of scale parameter of Rayleigh Distribution

with B=1.5 and Model B.
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Figure 5: MSE's of three estimators of scale parameter of Rayleigh Distribution
with B=3 and Model A.
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Figure 6: MSE's of three estimators of scale parameter of Rayleigh Distribution
with B=3 and Model B.
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