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Abstract

The parameter estimation problem of Lindley distribution with change points is studied by using
Bayesian method. The change point model of Lindley distribution is given. The full conditional
distribution of each parameter is calculated for the two cases of no information prior distribution
and gamma distribution when the parameters are selected. The random simulation by R software
shows that the MC error of each parameter is less than 2%, and the interval estimation effect is
ideal. It shows that the estimation of each parameter by Bayesian estimation is effective.
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Table 1. Bayesian estimation of parameters k,6,,6, under uninformative prior distribution
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Figure 1. The iteration trajectory of parameter k
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Figure 2. The iteration trajectory of parameter k
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Table 2. Bayesian estimation of parameters k,6,,8, under conjugate prior distribution
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Figure 3. Two iteration trajectories of the parameter k
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Figure 4. Two iteration trajectories of the parameter k
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