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Abstract: The Bayesian estimation of the stress-strength parameter in Lo-
max distribution under the progressive hybrid censored sample is considered
in three cases. First, assuming the stress and strength are two random vari-
ables with a common scale and different shape parameters. The Bayesian
estimations of these parameters are approximated by Lindley method and
the Gibbs algorithm. Second, assuming the scale parameter is known, the
exact Bayes estimation of the stress-strength parameter is obtained. Third,
assuming all parameters are unknown, the Bayesian estimation of the stress-
strength parameter is derived via the Gibbs algorithm. Also, the maximum
likelihood estimations are calculated, and the usefulness of the Bayesian esti-
mations is confirmed, in comparison with them. Finally, the different meth-
ods are evaluated utilizing the Monte Carlo simulation and one real data set
is analyzed.
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