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2\—(HH 41 1 )
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X exp {_Ziz [(n— 2+n(>‘<—0)2+k(0—p)2+)\]}

) o
)s
2y — (ot gy 1 2
x (02)~ (72 )exp{—w[(n—l)s +H+)\]},

CORNEINE

o '/\‘Ll_l
H= n(x — 0)* + k(6 — p)?
= (n+ k)% — 2(nx + kp)d + nx* + kpy?

B nx + kpu\?2 nk _ 5
—(n+k)(9 "k ) +n+k(x—,u).
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W(G,let)oc(az)_(yn;lﬂ)exp{ 552 B+ k(0 = fin(X ))2]}7



ZZ AN VL il
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o KAy
(0, 02|t) x (02)" 5+ exp {—;2 [Bn + kn(6 — fin(X))?] } ,
o Ihb v, =n+r, ky=n+k, M
finl®) = S o= (0= )5+ (R - 2 )
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o KAy
W(G,let)oc(az)_(yn;lﬂ)exp{ 552 B+ k(0 = fin(X ))2]}7

o Ihb v, =n+r, ky=n+k, M

N __n)'(—i—ku nk S\
fin(R) = T By = (n = 1)t (R )

o VNN WAk B HA 25 ) 06 % T
(6, a2rt)—c'(az)“”"2““’exp{—£2 [n + k(6 — in(%))?] }

2 1 ke . (Ba)n/?
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w(0|t) = /000 (0, 02|t)do?
=2 (] 1) (B + k(6 — m(%))z}_ygl

2
_vp+l

_r(mt) 1 [Hl(@_ﬂ"(’?))z] © (3.2.23)
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o XA EERT o BUHGEI 0 (MiL%)5 K&
w(0|t) :/ (0, 02|t)do?
0

— 2" r(””2+ 1) B+ ka(0 = fin(%))?] o
vptl

Tn

LG ) B S [Hun (9“”(’_0>2]_2,(3.2.23)

o X)X TC t AT (v, fin(X), T2) I FERREL
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7, H‘,oz Bl ke A B T

o XA H LT 0 A RE o LG5 R E
m(o?|t) = /00 7(6,0%|t)dd

(5n/2)y"/2 52

(Vn/2) ) (v +1) exp {—2672} , 0_2 0. (3.2.24)
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m(o?|t) :/ 7(6,0%|t)dd

Vn/2 (2
(ﬁn(/j)/z) 02)~ (34D exp {_262} 0?2>0. (3.2.24)

o XSt AWML IAT T~ (vn/2, Ba/2) I BERRSL.
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Vn/ (v
(5222)/2)2 2) S+1) exp {_2672} , 0'2 >0. (3.2.24)

o IXJEANIAME i T (vn /2, Bn/2) 1 JERREL.
o 7EA (3.2.23) #1 (3.2.24)

n

, Ba=> (i —%)+ A+

i=1
Un=n+r ky=n+k T12= ﬁ; : (3.2.25)
VnKn
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n+k

nx + kp

fin(%) = =~ (x — )2,
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EIE 3.2.2 WREASAT N IEASH (3.2.1), HBHIN G54y
Tﬁ?ﬁ]énlb

(1) #F o2 O, MEMESH 0 WILYEKH (3.2.13) 4
I, 0GR E A (3.2.16) A IIIEAME N (ua(R), 72),
H pun(x),na a0 (3.2.15) 45 1.
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IESBASEAIYER KA (05 2458

EIE 3.2.2 WREASAT N IEASH (3.2.1), HBHIN G54y
Tﬁ?ﬁ]énlb

(1) 5 o2 O, MHESH 0 MILHEKH (3.2.13) 4
I, W0 SR E R (3.2.16) 4 HKIES A N (1n(%), 12),
Horb pn(x ) nn B3 (3.2.15) 4.
(2) #70 T4, MZIESH o? 3EHLK (3.2.19) 44
I, (72 G RE T ((n+r)/2,(t+ X)/2) Hi (3.2.20) 4%
th, Hoh e = - (x — )2,

i=1
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A M BB T S 0 5 A0 L T 2 1

EIE 3.2.2 WA ANIESDAG (3.2.1), HSHI LK
AT MAE g

(1) #5702 C&, HIESH 0 3EHEKRH (3.2.13) 44
I, 0GR E A (3.2.16) A IIIEAME N (ua(R), 72),
Ho pun(x), ne 3t (3.2.15) 45 .

(2) 47 0 C&N, MZESH o2 Bt (3.2.19) 4
I, W o2 WG RE T-H((n+r)/2,(t+ X)/2) Hi (3.2.20) &4
th, Hob e = 32 (x5 — 0)>.

i=1

(3) # 0 F o? WAL A A (3.2.22) 45 H I IEA-10
ML SER, W) 0 Hihs)a K% B (3.2.23) &5 )Tt t
DA A (v, fin(X), T2); o? AT E A (3.2.24) 43
E@iﬁﬁ]ui%ﬁ%ﬁ r_l(Vn/2aﬁn/2)7;H:‘LlJ Vn, ﬂn()?)y Tn, Bn H (3-2-25)
A4 H.
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e 3.3.1 - ZEEW AN ZHI ) K A
@ 3.3.2 I A HH S ELI )5 i o AT



o NAHJLA B LI A B S5 MSLI DU A (Bernoulli) 547
K, HeEMBEATHRKIHLE, FATRATEeig -
KRB, AR B R E TG %A



o A LA B8 AT I B 55 3T 1) D1 4% ) (Bernoulll) KA
xK, HEMBEAMERMEYCE, FATERME e Mg
AEEE, TTAS S B RSG5 AT

o WESHREHIAL B X ML AT N A B
f(x]0) = P(X = x|0) = h(x) 0°X)(1 — 9)7™) (3.3.1)

b b(x) I d(x) U AR UL



o A LA B8 AT I B 55 3T 1) D1 4% ) (Bernoulll) KA
xK, HEMBEAMERMEYCE, FATERME e Mg
AEEE, TTAS S B RSG5 AT

o W EYHIBENLAZ B X M 73 A AT R A1 JE
f(x|0) = P(X = x|0) = h(x) 0°C)(1 — 9)9>) | (3.3.1)
Fop b(x) A d(x) BUE A AR 5B
o MERIPATEE FH LA W 7340 -



(1) Priai B(1,0) 0 h(x) =1, b(x) = x, d(x) =1—x, i
f(x|0) = P(X = x|0) = 0*(1 =)', x=0,1.



(1) Priai B(1,0) 0 h(x) =1, b(x) = x, d(x) =1—x, i
f(x|0) = P(X = x|0) = 0*(1 =)', x=0,1.

(2) —IaAn B(n,0) : h(x) = (), b(x) =x, d(x)=n—x, HI

X

f(x]0) = P(X = x|0) = < >9X(1—9)”X, x=0,1,---,n.

n
X



(1) Priai B(1,0) 0 h(x) =1, b(x) = x, d(x) =1—x, i
f(x|0) = P(X = x|0) = 0*(1 =)', x=0,1.

(2) —IaAn B(n,0) : h(x) = (), b(x) =x, d(x)=n—x, HI

X

F(x|6) = P(X = x|0) = (}':) 0*(1—0)", x=0,1,---,n.
(3) JLfT934n Ge(9) : h(x) =1, b(x) =1, d(x) =x—1, {fi
f(x|6) = P(X =x0) =60(1 -6, x=1,2,--- .



(1) Priai B(1,0) 0 h(x) =1, b(x) = x, d(x) =1—x, i
f(x|0) = P(X = x|0) = 0*(1 =)', x=0,1.

(2) —IaAn B(n,0) : h(x) = (), b(x) =x, d(x)=n—x, HI

X

f(x|0) = P(X =x|0) = (Z) (1 —-6)"* x=0,1,---,n.
(3) JLEI4 i Ge(8) - h(x) =1, b(x) =1, d(x) = x — 1, Bl

f(x|6) = P(X =x0) =60(1 -6, x=1,2,--- .
(4) S5 Nb(r,0) - h(x)= (1), b(x)=r,d(x)=x — r, &)

r—1

-1
f(X‘H):P(X:X|0):<>:_1>9r(1_9)x_r’ X:r7r+1,... .
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1. ZH 5G5S 73 A 0 o e B ST I 1) J 56 o A

o 1 (3.3.1) T4 0 HIIAR e %L
1(]x) o< 0201 — 0)7) | b(x) Al d(x) HUH ol 47 ek



R T R A B R A

o 1 (3.3.1) T4 0 HIIAR e %L
1(]x) o< 0201 — 0)7) | b(x) Al d(x) HUH ol 47 ek

o A 0 SEHl w(0) = 1 INTTAN 0 ()5 55 iy
m(0]x) oc 0PN (1 — 0)4C b(x) Rl d(x) HUE Al 7 45



i%ﬁm%%“ﬁﬁ%hu%%ﬁmF& i

o 1 (3.3.1) T4 0 HIIAR e %L
1(]x) o< 0201 — 0)7) | b(x) Al d(x) HUH ol 47 ek

o A 0 SEHl w(0) = 1 INTTAN 0 ()5 55 iy
m(0]x) oc 0PN (1 — 0)4C b(x) Rl d(x) HUE Al 7 45
o AN Be(b(x)+1,d(x)+1) WK%, WS INIENIA R
Hoi )

(60]x) = [ (b(x) + d(x) +2)

M(b(x)+1) T (d(x) + 1)

B0 (0 540 R DUE 43 Be(b(x) + 1, d(x) +1).

0°) (1 — 9)9) (3.3.3)




2. %éﬁzﬁﬁf‘a%/\ﬁﬁ L 5G5S 1) i 362 3 AT
o % 0 WIIEHUSCIA AT H VUK A Be(a, B), Hod REMIBH

o+ )
™) = Fayr(s)

Hbo<6<1.

0911 —0)P L 62711 —0)PL, (3.3.4)



2, BHISEI Ay HAT I N (S 564 i

o % 0 WIILHLILK A VIEE AT Be(a, 8), Mo LR KN

m(0) = mea_l(l —0)" x9N (1—0)7t, (3.3.4)
Hpo<o<l.

o i 0 1)
7(0]x) o 1(8]x)m(0) oc P11 — g)d)+0-1 g <9 < 1,



2. %éﬁz E’Jf‘ﬁ%/\fﬁﬁ L5 5550 I PR ) 36 70 At

o % 0 WIILHLILK A VIEE AT Be(a, 8), Mo LR KN

m(0) = mea_l(l —0)" x9N (1—0)7t, (3.3.4)
Hpo<o<l.

o i 0 1)
7(0]x) o 1(8]x)m(0) oc P11 — g)d)+0-1 g <9 < 1,

o VNIMIE AL H Hirg 3
_ () +d(x) +a+8) piyrar
m(0b) = M(b(x) + ) (d(x) + B) ’

(1 o H)d(x)—‘,-ﬁ—l7

(3.3.5)
Hrp0o<o<1 B0 BaRnAnet Be(b(x) + a, d(x) + 3).
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o EIE 3.3.2 WHINEEXMAMMA (331) L, & &
IERAT T, KF 0 KRR F AL



zE 10 F)

o EI 3.3.2 WHEHNZEXH AN (3.3.1) 47, £ &
FIZEE 0 N, KT 0 KGR FHI4Ee:
(1) # OMEME RSER R m(0) = 1, W 6 JGIREFE N (3.3.3)
S DUEE ) A1 Be(b(x) + 1, d(x) 4 1).



2R G i)

I B4 A

ZE e A1

o EIE 3.3.2 WHENAZEXK i tha (3.3.1) 4l 7 &
IR AN, T 0 SR N oI45ie:
(1) #5 0T BN =(0) = 1, W 0 ST BN (3.3.3)
S DUEE ) A1 Be(b(x) + 1, d(x) 4 1).
(2) 47 0 KIZE%K R (3.3.4) 4 I NS4 Be(a, B), W 6 (1)
JE RN (3.3.5) L I TUEE 43415 Be(b(x) + a, d(x) + B).



zE 10 F)

o EIE 3.3.2 WHENAZEXK i tha (3.3.1) 4l 7 &
IR AN, T 0 SR N oI45ie:
(1) #5 0T BN =(0) = 1, W 0 ST BN (3.3.3)
S DUEE ) A1 Be(b(x) + 1, d(x) 4 1).
(2) 47 0 KIZE%K R (3.3.4) 4 I NS4 Be(a, B), W 6 (1)
JE RN (3.3.5) L I TUEE 43415 Be(b(x) + a, d(x) + B).

o 5 3.3.1 KN RE X MRM_IN5341 B(n,0), £ F LS
oA SR 5 53 A -



zE 10 F)

o EM 3.3.2 WHINZEXK /i (3.3.1) 43, & &
RJEs A, KRT 0 KGR FAgsie:
(1) #5 0T BN =(0) = 1, W 0 ST BN (3.3.3)
S DUEE ) A1 Be(b(x) + 1, d(x) 4 1).
(2) #7 0 MERH (3.3.4) S HEI NUIE AT Be(a, B), W 6 (1)
Jo % By (3.3.5) 4 K DU 434 Be(b(x) + o, d(x) + ).
o i 3.3.1 WHANLAZE X RN TN B(n,0), 15 FFIGH
I3 N R F U AT s
(1) 0 EREERN =(0) = 1.



zE 10 F)

o EIE 3.3.2 WHINILEXMAMNX (3.31) 44th, 7 5T
RSB R, %T 0 KGR R4
(1) #F OREAEEER ©(0) = 1, W 0 Ji%# e R (3.3.3)
4K VIR 53 AT Be(b(x) +1,d(x) +1).
(2) 45 0 M2k (3.3.4) LI IS Be(, 5), W 6 1F)
JE I Ny (3.3.5) g I DI 4341 Be(b(x) + o, d(x) + 3).
o i 3.3.1 WRAHLZE X N TN B(n,6), 15 FFlskk
IR SR Y 43 A
(1) 0 MEFELRHN () =1
(2) 0 KISEHSLE N TSN Be(a, B).



ZE e A1

o EIE 3.3.2 WHINILEXMAMNX (3.31) 44th, 7 5T
RIER AT, KT 0 USRS RIS
(1) #F OREAEEER ©(0) = 1, W 0 Ji%# e R (3.3.3)
43 I DU 5341 Be(b(x) + 1, d(x) + 1).
(2) 45 0 M2k (3.3.4) LI IS Be(, 5), W 6 1F)
JE I Ny (3.3.5) g I DI 4341 Be(b(x) + o, d(x) + 3).
o i 3.3.1 WBANLAZE X M IG5 B(n,0), 75 F 5155
A N RILT i
(1) 0 MEFELRHN () =1
(2) 0 MFEHIIER N TS5 Be(ar, B).
(3) 0 HITEAR KBS 4 Jeffreys JEe m(0) o 0-1/2(1—0)~1/2.



1. %h,uf‘a%TzIﬁ/\%ﬁf‘%é&E’JFu il
oiiX (Xq,-- XQH&M?ﬁWVﬁAMnOL,JPXI>O
ZX—nB (01,---,0k), 6; >0, ZG-lﬁ@iﬁ@

=1

ﬁk—lA[W%X%M$“ﬁﬁ
p(x|0) = P(X1 = x1,-- -, Xk = x| 6)

— <ifm><1—§:9>x, (3.3.6)

i=1

Hob o= 2 R 0 BARALIE ) 1(0]).

X1' ]



1. %h,uf‘a%?‘zlﬁ/\%ﬁ%é&m): Uil
° i;z X = (X1, Xk) RN Z T4 i I\/l(n ), Hh X; > 0,
ZX =n, 0= (01, - ,0k), 6; >0, Ze =1, WoMsr 24

=1

ﬁ k— 1A Bl X R A
p(x|0) = P(X1 = x1,-- -, Xk = x| 6)

— <kH19X'> <1—29>X, (3.3.6)

i=1

Hopro= R 0 (bLAA B B 10 1(6]x).
o XJHLIR R EH

k
In/(0|x) = Zx,ln@ +Inc

=

-1 k—1 k—1

x,-|n9,-+<n— x,-)ln(l—Z@,—)—i—lnc.

1 i=1 i=1
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i Fisher {5 EFFINREAN 702



6 10 TCAE B8 53 A1 Fisher 5 BBF [det 1(0)]"° WisE. it
¥ Fisher {5 E\FF RN TR

AInl Xi Xk .
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82|nl_ Xk
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9%Inl n n .
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751;:[ ,uf'a%FyIJﬁ/\?ﬁ’%& [ ) 56 5 A

o WM
n(@l_l + 9;1) n0,:1 e n9,:1
-1 -1
deri(g)=| M OO
nd; ! nek—l n(0 1, + 6.

[e'e (9192 cee Hk)_l



o W

07+ 6.1 b ! no,t

1 1

deti)=| e a0’ L0 - i
nd; ! nek—l n(0). 11+9 1)

(e (9192 oo Hk)_l
o MM 0= (61, ,0k) F) Jeffreys S5
7(0) = [det 1(0)]*/? o< (0105 - - - 0,)~1/? (3.3.7)
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TofE B IEH T 2 3 A1 2 50 Ja 36 o A

o Ik 0 1115 % 4
7(6]x) o p(x|0)m(6) oc V2L T2,



TfE %%?%Iﬁ/\fﬁ%%{m):%“%ﬁ

o Bt 0 %S
7(6]x) o p(x|0)m(6) oc V2L T2,

o NN IE WA KA 2 i e P

(01 k2 -t
") = o172 v 172)"
1Xj& A Dirichlet 7341 D(xq +1/2,-+ ,xx + 1/2).

_1
0, 2. (3.3.8)



2. FLHSCR N 2 oy A 2 ) Ja B o A

o th (3.3.6) T4 6 LSRR EL N

1(8]x) o (H 9X') (1 - sza,)Xk.

i=1



2. %?F?ﬁ%?%lﬁ/\fﬁ@%&%}é%jﬁﬁ

o th (3.3.6) T4 6 LSRR EL N

k—1 k=1 | x
1(8]x) o (H 9,.Xf) (1 - 9,-) .
i=1 i=1

o 0 M54 734124 Dirichlet 2041 D(ou, - -+, o), L LR ECA

-l (s

lkl:&ia,->o, i=1--- .,k Q4.




2. %?F?ﬁ%?%lﬁ/\fﬁ@%&%}é%jﬁﬁ

o th (3.3.6) T4 6 LSRR EL N

k—1 k=1 | x
1(8]x) o (H 9,.Xf) (1 - 9,-) .
i=1 i=1

o 0 M54 734124 Dirichlet 2041 D(ou, - -+, o), L LR ECA

k—1
m(0) = r#(o‘l = +OZ§) Hea' (1—

At o >0, i=1,--- k E/ﬂl.

° E_ { Dirichlet 70 A& WUES AT HIHE) ™, 9 k = 2 IF &t
Beta 534 Be(ag, az).

ar—1
9,-) , (3.3.10)
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o th (3.3.6) T4 6 LSRR EL N

k—1 k=1 | x
1(8]x) o (H 9,.Xf) (1 - 9,-) .
i=1 i=1

o 0 M54 734124 Dirichlet 2041 D(ou, - -+, o), L LR ECA

k—1
m(0) = r#(o‘l = +OZ§) Hea' (1—

At o >0, i=1,--- k E/ﬂl.

° E_ { Dirichlet 70 A& WUES AT HIHE) ™, 9 k = 2 IF &t
Beta 534 Be(ag, az).

ar—1
9,-) , (3.3.10)
i=1
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o O M) s
k—1 k—1 xe+oy—1
m(6x) o 1(0]x)m(0) o« [T 07" <1 = 9,-) ,
i=1 i
o VS IINIE Wk HAG £
k—1 otx—1
m(0|x)=c- [Jote? <1 — Ze,-) . (3.3.11)
i=1 i



o O M)A

k—1 sp+oag—1
(0| %) o 1(0]x)w 0)o<H0X'+af (—Z@,) ,

o UNINIE AL H KT 2

k—1 k=1 oy+x—1
x)=c- H gritei—l <1 - Ze,-) . (3.3.11)
i=1 i=1

P k
‘- F<;(ai+xl')> / [Trtes+)

AR 0 1% 504 4 Dirichlet 7341 D(a+x1, « -+, ax+Xk)-

o HHip
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EIE 3.3.2 B X=(Xg, -, Xe) RANZITSAG M(n, 6), 4
WM AN, 5T 0 MG A4
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AU ENEBAT 2 R g R
EIE 3.3.2 B X=(Xg, -, Xe) RANZITSAG M(n, 6), 4
WM AN, 5T 0 MG A4

(1) 7 0 B At (3.3.7) 4511 Jeffreys 2G5, W 0 )i
B A He (3.3.8) 4 AR 52 T 40 Al D(xq+1/2, - -+, xie+1/2).
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AL i fi
2 W0 An 2K B o A R EE e

B LD ENEBATE B R 45 R

EIE 3.3.2 B X=(Xg, -, Xe) RANZITSAG M(n, 6), 4
TR AT, KT 0 MGRA A FAgk:

(1) 7 0 B At (3.3.7) 4511 Jeffreys 2G5, W 0 )i
B A He (3.3.8) 4 AR 52 T 40 Al D(xq+1/2, - -+, xie+1/2).

(2) 7 6 [FLHIGEK AT Ay th (3.3.10) 45 H KR o0 B 0 AT
D(a, -+ k), W O MJGE2 N H (3.3.11) &5 H KR vl 7 4>
A D(oq + x1, -+, ak + xx).
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{37 Aii

o WRIHAZE X MMM A T(r, \), Fo# B R BN

f(x|\) = r)(\r)xr_lexp{—)\x}, 0<x<1,  (3.4.1)

Hdpr 2L 21 r =1 I B AT A 38501 Exp (N).
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o WRIHAZE X MMM A T(r, \), Fo# B R BN

f(x|\) = r)(\r)xr_lexp{—)\x}, 0<x<1,  (3.4.1)

Horbr CR1L 24 r = 1 I XA IR E AT Exp (V).

o AL MR IR 2 B 2 HUIR M TE A5 B Je S R B G 4 v
FRY I 48 A1 ] 7l
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L A3t o A1 2 K0l T (5 S ST 38 I 1) J 56 o A

o W X = (X1, -, Xp) AMNEET(r, \) H I BELAEAS.
30 (3.4.1) TTAN N AR BRECH

I(Alx) oc A" exp { — nxA}. (3.4.2)
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L A3t o A1 2 K0l T (5 S ST 38 I 1) J 56 o A

o W X = (X1, -, Xp) AMNEET(r, \) H I BELAEAS.
30 (3.4.1) TTAN N AR BRECH

I(Alx) oc A" exp { — nxA}. (3.4.2)
o 4 Xy Jeffreys T BB m(N) o 1/, WA 564011
m(A|x) oc A" Texp { — nxA}.
PRI 73 AT (nr, nx) B
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o W X = (X1, -, Xp) AMNEET(r, \) H I BELAEAS.
30 (3.4.1) TTAN N AR BRECH

I(Alx) oc A" exp { — nxA}. (3.4.2)
o 4 Xy Jeffreys T BB m(N) o 1/, WA 564011
m(A|x) oc A" Texp { — nxA}.
PRI 73 AT (nr, nx) B
o USIMEWMLH BATE] X 1o 5
(n)—<)nr

m(A|x) = W)\m_l exp { — nXA}, (3.4.3)

H o< A< oo.



2. ¥ o3 A2 B M IL G Se K N 1) i 96 73 A

o WA MBI ML 3 A0 T, B), FE R ECh

T(\)= ﬁ—)\"‘ texp { — BA} oc X Texp { — BA}. (3.4.4)
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o B MILHCKAMIL A T, B), LR ECH
T(\)= Ff))\a texp { — BA} oc X Texp { — BA}. (3.4.4)
o 3k (3.4.2) M1 (3.4.4) WA X ()5 /041
T(Ax) oc AT exp { = (nx+ B)A},
RIS 73415 T(nr 4 o, nx + 3) B
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o i A MBS I Al T (o, B), FE L&A
T(\)= Ff))\a texp { — BA} oc X Texp { — BA}. (3.4.4)
o 3k (3.4.2) M1 (3.4.4) WA X ()5 /041
7(Alx) o A Lexp { — (n%+ B)A},
XRAMEL 734 T(nr + o, nx + 8) K.
o UNINIENIALH BATH] N 1)) 46 %
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O )
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exp{ — (nx + B)A}, (3.4.5)
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N34 73 A 2 550 K o0 A (1) £ 24518

AN IAG 20 RS R

I 3.4.1 % X = (X, -, X,) MM SAG (3.4.1) il
WU BELAEA, T N SR R A1458:

(1) 4 XN SRR Jeffreys TofE G m(N) oc 1/X I, W) X
(i 56 2 BE Rt (3.4.3) 4 B IS 4340 T (nr, nx).
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I 3.4.1 % X = (X, -, X,) MM SAG (3.4.1) il
WU BELAEA, T N SR R A1458:

(1) 4 XN SRR Jeffreys TofE G m(N) oc 1/X I, W) X
(i 56 2 BE Rt (3.4.3) 4 B IS 4340 T (nr, nx).

(2) M XK (3.4.4) 4 HIKFEHLR T, B) I, W)
A GRS B e (3.4.5) 4GNS 2041 T(nr + o, nx + ).
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WA LL BB TATAF B IR 45 R

EIE 3.4.1 B X = (X, , Xp) IAMMFE A (3.4.1) Hhil
IIBENLREAS, 6T X G Mok

(1) 4 X KB Jeffreys Tofd HOEKm(N) oc 1/X I, W) X
(R 62 B A He(3.4.3) 4y RS 4341 T(nr, nx).

(2) M AR R (3.4.4) 4y HIKFEHISELR T, B) I, W)
A GRS B e (3.4.5) 4GNS 2041 T(nr + o, nx + ).

(3) et (3.4.1) 4 r=1, WL (1) B (2) £k THK
S8 Exp(A) HBEL N HI 4 1945 1.
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o LR (3.4.1) 4 r=1, X = 1/0, 13 BFEE05M i 155 BE R 8K
f(x|0) =6"1e ™% 0<x<o0, §>0. (3.4.6)



Sl N IR B 21 S HUN e Koy A

o LR (3.4.1) 4 r=1, X = 1/0, 13 BFEE05M i 155 BE R 8K
f(x|0) =6"1e ™% 0<x<o0, §>0. (3.4.6)

o X (3.4.6)1T 41, £ X I 6 ISR RN
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1(0]x) o< 67" exp{ - ?},
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o LR (3.4.1) 4 r=1, X = 1/0, 13 BFEE05M i 155 BE R 8K
f(x|0) =6"1e ™% 0<x<o0, §>0. (3.4.6)

o X (3.4.6)1T 41, £ X I 6 ISR RN
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1(0]x) o< 67" exp{ - ?},

o U 0 1) Jeffreys Tof5 ESEH: 7(0) = 1/60 W 6 [R5 553 A1 A

7(0]x) o< = (") exp{ - %},
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o 7 (3.4.1) 4 r=1, \=1/0, 13535 H05 A7 1155 BE bR 5L
f(x|0) =6"1e ™% 0<x<o0, §>0. (3.4.6)
o 3l (3.4.6)7T410, 435E X I 6 KUK HN
1(0]x) o< 67" exp{ - %(},
o O 0 1y Jeffreys Tofe HIEH: 7(0) =1/0 W 6
7(0]x) o ("1 exp { g}
VS DO B A5 380 ) 6 43 A
7(6]x) = %9("+1) exp{ - %} (3.4.9)
BIEANIE A T2 (n, nx) 553 R 2L

) 96 73415 A
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() —r(b)e exp { 7 } o6 exp { 7 }, (3.4.10)
o O )oK p Al
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Bl Xy < Xy < - < Xy A n AL EIET - A

S T = 35 X+ (0 — )X f& 0 9765563 B
=1

o tH 2T /0% ~ 3, W41 T [NEERECH

0" t
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BT = > X(j) +(n— r)X(,) & 0 MRyt &
j=1

o tH 2T /0% ~ 3, W41 T [NEERECH

o=" r—1_—+ -t

g(t|9)—r(r) e x 0 Te"d, t>0,60>0.
o AL 0 LK N AR B ©(0) = 1/6, W) 0 15 %A
7(0]t) o g(t|0)m(0) x 6~ e~
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o A7kt MRUEARHOIREA Xa, - -+, X PO EIHT r 4,
Bl Xy < Xy < - < Xy A n AL EIET - A

S T = 35 X+ (0 — )X f& 0 9765563 B
=1

o tH 2T /0% ~ 3, W41 T [NEERECH
o
g(t]0) = ) le”

e o ox " 5, t>0, §>0.
o YU O (2K N TAS K ILE m(0) = 1/0, W) 6 [ s oy A
7(0]t) o g(t|0)m(0) x 6~ e~
VS I E A K, )
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_ —(r+1) .— %
7(0|t) —r(r)e e 7, 0<6<o0. (3.4.13)
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o NI 0 K5 u5r Ak
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o ML 0 HSEI A tH (3.4.10) & KNS 4341 T2 (b, A), JE
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(1) 428 0 IR TS B AR () = 1/0 I, W 0
[y S 1 (3.4.9) 20 LI AITED 5247 T2 (1, n%).
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T 3.4.2 ¥ X = (X1, -, Xn) AMNIEELIIA (3.4.6) il
WHIBENLREA, KT 0 s Ai el N oS5

(1) 428 0 IR TS B AR () = 1/0 I, W 0
[y S 1 (3.4.9) 20 LI AITED 5247 T2 (1, n%).

(2) B0 ISEH A R (3.4.10) 4 IFEHESE 0 5)
AL T1(b, A) 1], W 60 (B X (3.4.11) S0 44035
G4 T=H(n+ b, nx + A).



VAN LGN R )

Fa 80U A 2 05 Kooy A (1 £ 2458

T 3.4.2 ¥ X = (X1, -, Xn) AMNIEELIIA (3.4.6) il
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(1) 428 0 IR TS B AR () = 1/0 I, W 0
[y S 1 (3.4.9) 20 LI AITED 5247 T2 (1, n%).

(2) B0 ISEH A R (3.4.10) 4 IFEHESE 0 5)
AL T1(b, A) 1], W 60 (B X (3.4.11) S0 44035
G4 T=H(n+ b, nx + A).

(3) AFa oA e ARG Y, 1 0 ISR N o s B e s o
AN, V) 6 P I 56 25 B 4y 1 (3.4.13) 25 H (RS A o0 A1 T2 (r, £);
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o W X = (Xi, -+, Xy) AL (Poisson) 7341 P(0) H4iliHK
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:H9 e’ _ 0e o™ exp{—nf}, (3.5.1)
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n Hx,'efé anefne
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L1l ol X! exp{—nd}, (3.5.1)

Bt %= 5" i LARALE 6 MIRBE 1(0)%)
i=1

o & 0 MISLK N Jeffreys J5l6 w(0) = 0-Y/2, W 0 {15550 A
7(0]x) o< 1(8]x)7 () ox ™1/ exp{—nb}.
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f(x|0)= P(X1 =Xy, ,X,,:x,,|0)

n Hx,'efé anefne

0™ exp{—nb}, (3.5.1)

. x;! xp!e e xp!
i=1

Bt %= 5" i LARALE 6 MIRBE 1(0)%)
i=1

o & 0 MISLK N Jeffreys J5l6 w(0) = 0-Y/2, W 0 {15550 A
7(0]x) o< 1(8]x)7 () ox ™1/ exp{—nb}.
o X RMIEL AT T(nx 4+ 1/2,n) W%, W INIERIGH 245 3
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" 172

B0 /S A A3 o3 A T(nx +1/2,n).
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