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Abstract ; Given a random sample of x,,x,,+**,x, size n from an unknown continuous distribution
function F, this paper considers the problem of invariant estimator of the continuous distribution

function F. Under the unsymmetrical loss function L(F(¢),d(¢)) = bj(exp{a[d(t) —F®)]} —

ald(t) — F@)] — 1)dF(¢), we get the best invariant estimator of the continuous distribution

function F.
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