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1. Squared error loss function
2. Linex loss function
3. Entropy loss function
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§ 5 25.0436e7%1 | 2.7690e7°% | 24.8976e7%1 | 1.1578¢7%* | 24.8995¢7%1 | 1.1558¢7%* | 24.8991¢7%1 | 1.1555¢7%*
10 25.1394e7%1| 5.4134¢7%% | 25.6825e7°t| 4.6598¢7%3 | 25.6826e7%| 4.6606e7% | 25.6826e7°!| 4.6604¢73
15 25.2816e7°1| 8.0337e7% | 24.9777e7%Y| 5.1764e7%% | 24.9775e7°!| 5.3439¢7°% | 24.9775e¢7°!| 5.31018e™%
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Yeq

o a5 9 EM oI 5l osliad U jgeiles slaosls e Slog) asisi sloyiel)ls o)l

MSE ol oy I' g N llizo glacdl> ol ﬂ 0)51).3.\' Jeus

MLE Lindley
n T
BA MSE(BA) ﬁBS MSE(ﬂABS) BABL MSE(ﬁABL) BBE MSE(ﬁBE)
5 | 507657 | 51987¢-03 | 5.1943e™"" | g649e70* | 5.1943¢701 | 8.6652¢ " | 5198401 | 8.9048¢~0*
S| 10 | 54325601 | 6.2888¢% | 5.2538¢-01 | 1.2524e%% | 5.2538¢=01 | 1.2524e~% | 5.2556e~01 | 1.2648¢~%3
15 | 6.0606e~°1 | 1.9130e72 | 5.8445¢7°1 | 8.9219¢ %3 | 5.8445¢7°1 | 8.9220e~% | 5.8456e ! | 8.9429¢0%
5 4.9447¢7%1 | 594467 | 4.9213e7% | 5.0340e7%¢ | 4.921e7°! | 5.0374e7°¢ | 4.929¢7°1 | 8.7433¢70¢
F| 10 | 504280701 | 118480 | 45467¢=01 | 12481e~%% | 4.5467¢~1 | 1.2480e=° | 45502~ | 1.2238¢~0%
15 | 5.1899¢°1 | 2.1839¢703 | 5.7194¢7%1 | 6.7150e7°3 | 5.7194e~°! | 6.7151e~°% | 5.7219¢7°1 | 6.7567e°3
5 | 4.9228e7° | 2.7022¢=% | 4.8106e~° | 8.0630e~°° | 4.8107¢! | 8.0521e7°° | 4.8228¢~! | 5.9577¢705
8| 10 | 49675¢-01 | 5.2997¢0% | 4759601 | 1.9711e-0% | 47596¢=01 | 1.9706e=%% | 4.7651¢=01 | 1.8171e~%
15 | 5.0297¢7°1 | 8.0936e%* | 5.2174e~° | 1.0076e % | 5.2174e~°! | 1.0077¢7%3 | 5.2212¢7°! | 1.1031e~°
5 | 491417 | 1.6275e7%% | 4.8823¢7°1 | 5.0157e7°° | 4.8824e 1 | 4.9265¢7° | 4.8992¢°! | 5.4155¢708
8| 10 | 49381e-01 | 3.0393¢-% | 5.0965¢-01 | 3.8664¢-% | 5.0966¢= | 3.8675¢-% | 5104401 | 4.1818e~04
15 | 49731e7°1 | 4.4829¢7%% | 4.7646e 0 | 1.8332e~%* | 4.7646e ' | 1.8328e~%* | 4.7694e~' | 1.7050e°*
5 | 4.9083e7°1 | 1.0418e7%% | 4.8448e~°1 | 3.3113e7°5 | 4.8449¢ 1 | 3.2869¢7°° | 4.8656e°! | 1.1863¢~°5
8
S| 10 | 4922771 | 1.9901e7%* | 5.0152¢~°1 | 1.3309e~°* | 5.0153¢°! | 1.3318¢~°* | 5.0251e°! | 1.5648¢~*
15 | 4.9527¢7°1 | 2.9218¢7%* | 4.8882e7°1 | 2.3017¢ % | 4.8883¢~°1 | 2.3009e~%% | 4.8945¢7°1 | 2.1197e~°*
&L
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