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On Bayesian Estimation in an Exponential Distribution Un-
der Random Censorship

Michal Friesl; Jan Hurt

Abstract: The paper gives some basic ideas of both the construction and investi-
gation of the properties of the Bayesian estimates of certain parametric functions
of the parent exponential distribution under the model of random censorship
assuming the Koziol-Green model. Various prior distributions are investigated
and the corresponding estimates are derived. The stress is put on the asymp-
totic properties of the estimates with the particular stress on the Bayesian risk.
Small sample properties are studied via simulations in the special case.
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