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Definition 10.3 (Posterior Distribution and Posterior Risk, 2nd Ed., TBp.578-579)

• Posterior Analysis --- A simple method for finding Bayes rule

 Reading: textbook (2nd ed.), 15.1, 15.2, 15.2.1
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actions data
decision d1

decision dm

distribution 

f(x|θ)•
•
• parameters

prior 

g(θ)

risk function Bayes risk

loss function

posterior 

h(θ |x)

posterior risk

Theorem 10.1 (2nd Ed., TBp.579)

update
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Algorithm for finding the Bayes rule (2nd Ed., TBp.579-580)

Example 10.6 (steel section (cont.), 2nd Ed., TBp. 580, LNp.6~8)

 Reading: textbook (2nd ed.), 15.2.2
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• Application of Decision Theory: Estimation

Q: what if a prior is available?

Theorem 10.2 (Bayes rule for Estimation under Squared Error Loss, 2nd Ed., TBp.584)
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Example 10.7 (Throw a coin once, Bayes estimator, 2nd Ed., TBp. 584-585)
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