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A Bayesian Method for Estimating Percentiles of
a Conditional Distribution Using Order
Statistics and a Smoothness Prior

Nobuhisa Kashiwagi
(The Institute of Statistical Mathematics)

Teruyuki Itani

(Edogawa-ku Medical Association)

A Bayesian method for estimating percentiles of a conditional distribution F(v | x)
when a sample (X;, Y:), 1=i<n from a continuous distribution with cdf F(x, y) is
obtained, is proposed here. The asymptotic result about the joint distribution of quantiles
given by Mosteller (1946, Ann. Math. Statist., 17, 377-408) and the Bayes procedure
developed by Akaike (1980, Trab. Estadist., 31, 143-166) play important roles in the
proposed method. An example shows that the proposed method can provide a percentile
trace useful for assessing growth of the child.



