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Expected Experimentation Time, Estimation and Prediction for the
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Abstract: In this paper, the problem of estimation and prediction for the power Lindley distribution
is studied based on progressively Type-II censored data with binomial removals. First, we work on the
estimation of the parameters of the power Lindley distribution with the help of maximum likelihood and
Bayesian methods. The Bayesian estimation is done based on the symmetric squared error loss function
and the asymmetric general entropy loss function. Since the Bayesian estimates involve integrals that do
not seem to have explicit forms, we use the Metropolis-Hastings algorithm to approximate these integrals.
A simulation study is presented to evaluate the performance of the estimators of the parameters. In the
sequel, the problem of one-sample and two-sample prediction is discussed. A real example is given to
illustrate the application of the theoretical methods given in the paper. In addition, the problem of expected
experimentation time is studied with the help of drawing plots. The paper ends with several conclusions.

Keywords: Metropolis-Hastings algorithm, General entropy loss function, Expected experimentation
time, Delta method, Progressive censoring with binomial removals, Simulation.
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