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- a/o 1 (z)[En (0 () — 5G(x)]dx+a/ a(2)[En(00(z)) — 6c(2)]dz

Ay
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Hrp g(x) M u(x) 4000 (1.7) F0 (1.9) &5 H.
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A1 Al

SN

H1<A<1H,

lim |a(z)| = lim 6y f(z) }(90_1 - go(x))} =0
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S 2 BB, AN = ag, B (1.8) R, (1.10) A1 2 IR 7 1 LLBe A 5L, ]
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= c
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< cn (3.6)
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R,—R(G)=a) Ji=0(m 1)
=1
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FEA R FI A3 T2 AL 1A EB A 56 bR £ 1 S R 1%, #4016 EB AR pR AL, 15 2SR B I A
O "), ih 0 < A< 1, 5 >3, A — 1, s — oo, IHGEE MM ATFEZHE O(n~?).
EESCHR [6] H BN SO BEIIBT ER T 20 1 i, AROKESESCHR (6] FR 4 R, (R R A% Al vh A Ay
W ITVEA—FE, ARSI L.

4 f5F
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a Fb NEMHEE a>0,0>0, FTHE

flz) = /Q f(x]0)dG(0)
B abr(b+ 1)ml,m—1 00 (xm—l—a)b+1 1 , . 1
- T [ S @) e+ a)/9)
mx™ Lbab
~ (@mtaptt (4.2)
{1 (4.2) RII f(x) o (ERIMTSEA, FERECES, —BOHR, B f(2) € Oy, K1
(A) W, FEE id B FHFINZ P (B) Ar, DRI A B0E 4% A (C) WS BT,

/092 exp(—x™/0)dG(0) D(b+2)/(2™ + a)+? b1

(p(.I) = = m b1 m ’
/991exp(—xm/9)dG(9) L+1)/@m+a)  amta

¢ (1) = —athma™ ! <0, Wl p(x) 7E & > 0 IN BIHBIR,

lim p(z) =L lim ¢(z) = 0.

r—ot r——400
AYIHBE R Ay = 1078, Ay =108, 0p(b+1) > a, HIN
ag = (Bp(b+1) — a),

s
max{fy(b+ 1) — 10%™, 0} < a < y(b+ 1) — 107%™,

f
lim ¢(x) > 0,' = ¢(ag) > lim o(z).

z—0%F r— 400

R 264 (C) tplor, #E B 3.1 4518 Ko
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IMPROVEMENT ON CONVERGENCE RATES FOR EMPIRICAL
BAYES TEST FOR THE SCALE PARAMETER OF WEIBULL
DISTRIBUTION FAMILY

HUANG Jin-chao!, LING Neng-xiang?
(Z.Basic Course Department, Chouzhou Vocational Technology College, Chuzhou 239000, China)
(Q.School of Mathematics, Hefei University of Technology, Hefei 230009, C’hma)

Abstract: In this paper, the empirical Bayes(EB) test of scale parameter for Weibull
distribution family is investigated under weighted linear loss. By using the conversive kernel-type
density estimation, the empirical Bayes test rules are constructed, and convergence rates are
obtained. The order of convergence rates can be arbitrartily close to O(n™'), under suitable
conditions, the results of paper are generalized. Finally an example about the main results of this
paper is given.

Keywords: Weibull distribution family; the recursive kernel estimation of density function;
monotone Bayes test; the empirical Bayes test; convergence rates
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