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The two-sided empirical Bayes test of parameters
for scale exponential family under weighed loss function

ZHANG Qian, WEI Laisheng

(Department of Statistics and Finance, University of Science and Technology of China, Hefei 230026, China)

Abstract: Under the weighed loss function, the two-sided empirical Bayes (EB) test of parameters for the
scale exponential family was discussed. The EB test rules were constructed by kernel estimation method.
The asymptotical optimality and convergence rates of the EB test rules were obtained. Finally, an example
satisfying the conditions of the theorem was shown.
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