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Impossibility of Some
Nonparametric Estimation

Nozomu Matubara

The estimation by a sequential procedure is not
complete in its theoretical background.

If we confine ourselves to the case of a family
of normal distributions, it is possible to construct
a confidence interval for ¢ (or ¢) with preassigned
length and confidence coefficient even without any
informations about the other parameter.

The situation is, however, different in case of
the family of all distributions &, where it is not
always possible to obtain an effective confidence
interval or effective estimator of certain parameters,
e. g., tr(mean of Fe®) even by the sequential pro-
cedures. The non-existence of effective confidence
intervals for 47 can be understood by the follow-
ing proposition;

Let I be a confidence set of Ur.

If P(prellF)Z1—a for all Feg, then

P(mellF)21—a for all Fed and all meR".

This proposition is proved by inducing certain

metric into a space .
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RELLTRERD DL LS.

(a) 22 200FHNOBBIEICMITTHS.

(b)) BILOFNIARAFTA—F—ADET vV Vi
BThb.

(¢) HE2oWmh T, BEOMBEIBILIZR AT
__.'7'7%3%- _—(gi‘?;‘ e~ kptpk—1 IZHE>
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(a): BHEEH 0hxv,2) T, Dy THE D T
HR 911 ThHoT, 0251 T 09y 250y 2) <1
BRIl 2Kl CEMEBALT ¢ib-T, Q) @
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1) Area Sampling DRIE&S

PFETER IR & U TIRHAE & RER O FKAE
TILEY BN, B, REOHKID
72T area sampling AAFIHEN TS, ZOHE
total estimatation AEHITH 5 in O LHEITIRV-A3,
e & MER O WA EOHER L 71D L XK
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(A) Weibull EEDOVER
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1T (0,a) truncated Weibull %2 b0, bbb
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4) backward mutation {7\ HD EF B,
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Markovian decision & potential,

Multi index Hitchcock problem

Z O

A1) Transient Markovian decision structure 2
FlF % optimality condition {Z-D\~T.

S': countable state space, D: finite decision space

Qi=C(qi;(K)) : deeD IZHL T &2 S DL
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17, RRRIIEEREY, uy: st T & BBV s, I

o 72E immediate gain, wi(R): decision rule
R & s5:eS hHoEFD D EORERSH, C' % mixed
stable decision rule D €14, p;;(R) =§ wie(R)gi;(k)
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B) A class of multi-index Hitchcock problems.

aj='l}j/xj.

I={i1siz"-"sin} : index set, i1=1y+"sm29 A=1,2:+,
2, JyK,L,--subsets of I, 8: lattice of all subsets
of I, Je& — Sy={(j1sj2s *»ju}; index space, Fy:
function defined on J, jpeJ @ & &, FyiZxf L boun-
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