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EMPIRICAL BAYES TEST PROBLEM FOR THE SHAPE

PARAMETER OF LOMAX DISTRIBUTION WITH ROUNDED

DATA
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Abstract: In this paper, we consider the empirical Bayes (EB) one-sided test problem for

the shape parameter of Lomax distribution in the case of rounded data. The empirical Bayes test
rule is constructed by the recursive kernel estimation of probability density function. It is shown
that the asymptotically optimal property and convergence rates for the proposed EB test rule are
obtained under suitable conditions. Finally, an example about the main results of this paper is
given.
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