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ESTIMATION OF SCALE PARAMETER OF THE
NORMAL DISTRIBUTION UNDER A
SYMMETRIC LOSS FUNCTION

WANG ZHONGQIANG WaNG DEHUI

(Institute of Mathematics, Jilin University, Changchun 130012)

SoNG LIXIN

(Department of Applied Mathematics, Dalian University of Technology, Dalian 130012)

Abstract In this paper, we propose a symmetric loss function for scale parameter with
form as L(o,d) = g + % — 2. This loss function can be viewed as a generalization of entropy
loss and squared loss for scale o. For the normal distribution N(0,0?), we give the mini-
mum risk equivariant estimator (MRE) and the Baysian estimation of ¢. Furthermore, the
-admissibility and inadmissibility of the estimators with form (cT + d)% are studied.

Key words Symmetric loss function, minimum risk equivariant estimator,
Baysian estimator, admissibility




