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Abstract

In order to measure the estimated error, the definition of E-MSE(expected mean squared error) is introduced based on the

definition of E-Bayesian estimation. Moreover, under different loss functions(include: squared error loss, K-loss function,

precautionary loss and entropy loss), the formulas of E-Bayesian estimation and E-MSE for reliability parameters of exponential

distribution are given respectively. Monte Carlo simulations are performed to compare the performances of the proposed methods

of estimation and a real data set have been analysed for illustrative purposes(also using OpenBUGS), results are compared on

the basis of E-MSE. When considering evaluating the E-Bayesian estimations under different loss functions, this paper proposed

the E-MSE as evaluation standard.

Hosted file

V-EB-MSE-2020-11.pdf available at https://authorea.com/users/292917/articles/420760-a-study-

the-effect-of-the-loss-functions-on-e-bayesian-estimation-and-e-mse-for-reliability-

parameters

1

https://authorea.com/users/292917/articles/420760-a-study-the-effect-of-the-loss-functions-on-e-bayesian-estimation-and-e-mse-for-reliability-parameters
https://authorea.com/users/292917/articles/420760-a-study-the-effect-of-the-loss-functions-on-e-bayesian-estimation-and-e-mse-for-reliability-parameters
https://authorea.com/users/292917/articles/420760-a-study-the-effect-of-the-loss-functions-on-e-bayesian-estimation-and-e-mse-for-reliability-parameters


P
os
te
d
on

A
u
th
or
ea

18
J
an

20
20

—
C
C

B
Y

4.
0
—

h
tt
p
s:
//
d
oi
.o
rg
/1
0.
22
54
1/
au

.1
57
93
6
11
1.
11
42
93
93

—
T
h
is

a
p
re
p
ri
n
t
an

d
h
as

n
ot

b
ee
n
p
ee
r
re
v
ie
w
ed
.
D
at
a
m
ay

b
e
p
re
li
m
in
ar
y.

figures/V-E-MSE-2019-1/V-E-MSE-2019-1-eps-converted-to.pdf

2



P
os
te
d
on

A
u
th
or
ea

18
J
an

20
20

—
C
C

B
Y

4.
0
—

h
tt
p
s:
//
d
oi
.o
rg
/1
0.
22
54
1/
au

.1
57
93
6
11
1.
11
42
93
93

—
T
h
is

a
p
re
p
ri
n
t
an

d
h
as

n
ot

b
ee
n
p
ee
r
re
v
ie
w
ed
.
D
at
a
m
ay

b
e
p
re
li
m
in
ar
y.

figures/R-v-2019-1/R-v-2019-1-eps-converted-to.pdf

3


