


ru+rl,lom, -11y a 2 . utiu. 4 r y  bo a m o t  of n o b m u m t i m ~  

mqw im oar t . i a~  *ui.blom, not mubjoot to tho oontrol of tho d a i m i b .  m&a, 





I chu% @xlmtc~ no o t h v  dooimim funutioll w uhioh i m  uniformly batter thur 

, I. e., if llbuo edmtm no d a i m i a r  Amation - >  omtidying 

I n  most of the  emam, it 10 pouaible t o  maperate tho r isk fimtiaa 



. .. , x tare boon takoni a* dgbt than be oquit.lent t o  'a plum 
M 

h wrvn .... x,.' . r( 5' , 0 )  Is the diatrioution I'unotion 



I f  the cbserrrt!ans are lruiependontly dimtributed, then, f r a  (2. 11, 

9 ~ond (La), the p o a t u i a  dlstrib~utiota at tbo p a r u e t o r  8 and fhe 

N r 8 ,  l b s s m t l c m  xne1 givon XI, ~ 2 ,  . . . , xne r e s p ~ ? t i r e l ~ ,  are 



(a. 10) rduomm t o  

I t .  111 

'ha leas im:urre~:t vhen A(B) is odtlmnted by o function g(xi  & the 

w r r t ~ t  ioru. Ye 0.11 1 u the 1 ~ 1 %  runcticn. 







. Tbru, the a y ~ o m t e r i a r i  dietrlbutlon a s @van 

(2.11) ill n - - 2 - T(c'~ 1 2 
n u d .. 



r jn k 
f(a0n) 0 f(d = for n .: I 

'hablm I. 1 bolw giru t h m  d.ci8ion poaduro I'm mpwlf io  nlum8 



Lmt IL = 8 and o i: 1 . Then 

Table 8.1 Dwiaiar procdure for ~ n r l  diatrlbutlaa 
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nr + 
T = 'fierrimte and take n - 

n*l 
C = Continue furthar viLh a ~ m p l e .  

~te  .hul l  nm .uppow tht x x . x i e  & r d a  w p l u  

w w t r  f r a u  an apoaential distribution vith Lhe puwtu 9 , uhose 



. w, tlho prlor diotributioa aY 8 bo Rf the farm 

~- 
~ u ~ t  a~ = ) . xi bu tho d f i o i o n t  o t s t i a t i o  for paruetar a 

1x1 

Tihe p w ~ t v i o r  distribution of the pprmmtar 8 i a  given by 

ia. sa i 



The mn d tha vuknoe of Uia p w t u i o r  dis tr ibut ion of tha 

Thus s,,n ore s d i i a i s n t  s t . t :L~t ios  for tha d m a  programing 

wrulrtion, ord far tha qrudratia lons f u w t i o a  n o l u i d u d  i n  the f u m t l a m l  

,i.ntlun (a.lT), the Elales a s t i n t o r  as dd1n.d in a e a t l m  1.5 is @ran b l  





I.ct ua crmsuu that xlB ......, x i 8  a radolr sample drawn frm u 
fl 

-1 r a m  cliatrilbution w i t h  unLnwn parcrwter h . Let the  pr ior  dimtributAm 

t.ha p r u s t ( m  A be a a cllmtrilbutioa w i t h  k n w a  parametarm I+' and ' . 

n 
kt s 3 ) x i  be  the s u f f i a i m t  atat imt io  Par the unknwn 

i=l 





wpaat. ive4,  ao that  I'or tbm quuiratio l a m  funation aonsicferd i n  

Thucl UI, n ere out'fioient atatistiom for the d p s d o  p r ~ a m t n q  

11' I i a  an integer suoh that, 

In tnb1.e 2 .3  b lw ,  we give a daoiaion proaalure for apooifio raluoa 



-. ;' a 
L n r~vnnllute and take g*(x,) r - 

4 0 

d . 4  h p e o t w l  Hi& f m tho Binort.1 Mmtriwtion 

Ue aha1.L nw assum that XI, Ira, . . . , xn is r randor m p l o  dmvn 





n. mam and tlhe nuianco  Jf th. posterior diotribution aP tho parameter 

jjlms ,>(xi \ 1 n W A , for i = 1, ...., n , it Pul lwr  that 

'Onu ruing (2.60) i n  tho funotioml q u a t i a h  (2.17). wo oomluiia t h t  



1, N' i r  an ln togw suoh tlut 

I t  i a  ptmrible t o  obtain mot aC d a i r i o a  procedures for .pooifio 

I o o q ~ ~ t o r  u l l l  help ua to &,-in theao romults for dffrerent 


