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Bayes Estimation of Parameter of Geometric Distribution with Multiple

Change Points for Truncated and Censored Data

HE Chaobing', LIU Huawen®

(1. School of Mathematics and Statistics, Anyang Normal University, Anyang Henan 455000 ;

2. School of Mathematics, Shandong University, Jinan 250100, China)

Abstract: This paper firstly obtains the complete—data likelihood function of geometric distribution for truncated and censored data,

by adding data, then studies the full conditional distributions of change— point positions and other parameters, and gets Gibbs sam-

ples of the parameters by MCMC method of Gibbs sampling together with Metropolis— Hastings algorithm, and takes the means of

Gibbs samples as Bayes estimations of the parameters. Finally random simulation tests are conducted, and the results show that

Bayes estimations of the parameters are all fairly accurate.

Key words: complete-data likelihood function; full conditional distribution; MCMC method; Gibbs sampling; Metropolis— Hastings

algorithm
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