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Short abstract. Rayleigh distribution is considered as a special case of Weibull
distribution, is an important distribution in the field of characterization of phenomena,
especially in the analysis of survival times for many phenomena. In this paper, scale
parameter is being estimated for Lift Truncated Rayleigh distribution (LTR) using
Bayes method depending Jeffrey's information method and comparing it with some
traditional methods such as Moments and Maximum likelihood methods to finding a
scale parameter for (LTR) distribution estimate with two parameters when the shape
parameter is known.

The Mont-Carlo simulation method was used to generate random data by relying on
generating sightings from Lift Truncated Rayleigh distribution with two parameters
based on sample size (10, 50, 100) and a constant frequency (N = 10000). In order to
compare these methods Mean Squared Error (MSE) is used as a criterion to compare
the performance of the considered methods for estimating the scale parameter, as the
researchers relied on the data and results are obtained by adopting simulation
technique which generated by using programs and algorithms written in R Package,
we predict where results have been shown to outweigh the Baye's method over other
methods, especially when large samples are sized and as much as possible in some
cases as small samples.
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