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Abstract

Laplace distribution plays an important role in financial research, reliability theory, and machine
learning. This paper will discuss the Bayes statistical inference of Laplace distribution parame-
ters. Firstly, the Bayes estimation of the distribution parameter under scale squared error loss,
LINEX loss and entropy loss is studied, and then the comparison of risk functions under square
error loss function is studied and the advantages of various estimates are investigated by Monte
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Carlo simulation. Finally, how to select an appropriate Bayes estimation based on the value of n is
proposed in practical application of Bayes estimation.
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Figure 1. The curves of ratio of risk function with d =1.5, c=1.5
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Figure 2. The curves of ratio of risk function with d = 1.5, ¢ =0.5
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Figure 3. The curves of ratio of risk function with d =0.5, ¢ =—-2.5
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