
, Bernardo reference prior [1] ,

.

. , {p(x|θ) : θ ∈ Θ ⊂ Rk} , π ∈ P(Θ)

KL D(π(θ|x), π(θ))(=: Dπ(x))

J(π) := EθEX [Dπ(X)] =

∫∫
Dπ(x)p(x|θ)dxπ(θ)dθ

. Reference prior [1] J(π) , n → ∞
πJ . Reference prior , ,

Liu et al. [2] , D(p, q) πJ J(π)

. , D(p, q)
∫
E[π(θ|X)|θ]dθ

, πJ .

, Liu et al. [2] ,

. gij Fisher , gij , g := det(gij) Tjkm = E[∂j l∂kl∂ml], Tj := Tjkmgkm

. , φ := π/πJ, πJ :=
√
g , Liu et al. [2] φ

(4π)
k
2 n− k

2

∫
E[π(θ|X)| θ]dθ =

∫ [
1 +

1

n

{
−1

4

∥∥∥∥d log φ+
T

4

∥∥∥∥
2

+ r(θ)

}
+ o(n−1)

]√
g(θ)dθ

. ‖A‖2 := AiAjg
ij , r(θ) φ . , d log φ = − 1

4T

φ , πχ2 ∝ φ · πJ πχ2 . , .

1: πχ2 J(π) n → ∞ .

πχ2 ∂jTi − ∂iTj = 0 . Takeuchi and Amari [3]

α-parallel prior , . , .

2: α-parallel prior π(α) , φ(α) := π(α)/πJ d log φ(α) = −α
2 T . ,

πχ2
1
2 -parallel prior .

Takeuchi and Amari [3] α-parallel prior (α = 1/2 Liu et al. [2]

). γ- (γ 	= 0) , π(α)(η) ∝ (πJ(η))
1−α

γ . ({η}
.) α = 1/2 πχ2 ∝ (πJ(η))

1− 1
2γ .
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