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Monotone Empirical Bayes Test for S
cale Parameter under Random Cens
orship

WANG Lichun

Department of Mathematics, School of Scien
ce, Beijing Jiaotong University,

Abstract We study the two-action problem in
the scale-exponential family via the empiric
al

Bayes (EB) approach and present a monoton
e EB test possessing a rate of convergence

which can be arbitrarily close to $O0(n™{-1})
$ under the condition that the past samples
are randomly censored from the right.
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