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The Amount ‘of Partial Information
and Sufficiency
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Fisher([F25]) it B o5t L THEIBEOMBIMEOBESZEA L, HEBRFHENE
HEZORZL ECEHENEREAVE, 7, BABBSFET S L &I,
Godambe([G80]) it +5H% L BBITIC OV TR L. ZLTENLS Bk X2,
Bhapkar([Bh89], [BhOl))iZ#Bhftat &I & 5 RHEMHRECOVWTHRL, SHICH
LD B 5T et R OB S+ 3 (partial  sufficiency) D\ { oD 5E
FICOVWTEELL. 2BHSHTIHEICOWTIE, Basu([Ba78])Dfm#idd 5.
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BERARZ VX = (Xq, o, Xp) D (o-BREE L ICBET 5 ) [F ReRE SR BB B
(joint probability density function ML Tjp.d.f)%Z fo,(x)& ¥ 5. 2L,

X = (21, +, Tn), ORBLOBHBERBME L, nidEXY PVERSIERET 5.
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X IX
I*.= ( I I )
( E, [{ Zlogfon(X)} ] By {3 aalogfan (X)} { Zlogfon(X)}] )
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PR D LIRET 5. ~ﬂ’z&_ai Ix§=‘O'Ca’;)Z>7b= ﬁﬁ&ﬁamémwrﬁﬂﬁ#{
LB = §(0,n)IC & > THERT UL, ] R=0CRBILbHV. ZOLEXK
DEBMEY LD,

ER1 I =0tBRETS. COLAIF =18 Thobo0LE+H4E
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ERAOENE I3, K - TSR IR B, 22T, I = IF LT,
IX =0 &t EVT, (2. 1)}:(2 2)7 5
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kB, Fi, 52> I 'C*(Inn)“liﬁIEzgﬁ'C'zbéﬁﬂ‘o =Ty, IE =0
%5, _
BizowTE, T, IE=0Thah0, (2.1)&(2.2)4 5175
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RIZ, THEEx Wiz b & DX O TR E B (conditional p.d.f.#
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i< % % (Fisher[F25], Rao[R61]). Xo<T, Ioe =I5%b1%

)
aelogho,,(x|t) =0 a.e.

ERBBE, hon(x|t)XOEBRICES. 0T, (3.1)25
| fon(x) = hy (X[t) 9oy () ace. (3.2)
KRB, M, BAWRILOETIE, IL =1k, LoT, kOEHELE
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f9m(x) = hy, (x|t) Go.n (t) ae.
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LEBTH, IOLE |

f(x)= (\/—- )n { 12 > (@i — Y0 — Buwi — ’Yzzzi""'—’Ykzkz)z}

i==1

=(_\/_2_}r__0).;exp{_§;2- (glx Qﬂlzw,xt+,31 3w )}

=1

1 n
- exp {—"2‘(;5 z; (Yo +v22i + -+ + 'Ykzki)z}
1=

iZ%5b, £o T, ,81614@.0)?’\'(0)5:%170, Y2, kb:lEiE LTwasZE el ity ,
¥z, BE2XD, T=Y", wX; IR ek FSR i/ 2 RiteE

By = Zwi-Xi iwf .
i=1 i=1
LUK T BHERTHI(EHR) T F 2 b,
SE

[Ba78] Basu, D.(1978). On partial sufficiency : A review. J. Statist.
Plann. Inference 2, 1-13.

.[Bh89] Bhapkar, V.P.(1989). Conditioning on ancillary statistics and loss
of information in the presence of nuisance parameters. J. Statist.
Plann. Inference 21, 139-160.

[Bh91] Bhapkar, V.P.(1991). Loss of information in the presence of nuisanse

parameters and partial sufficiency. J. Statist. Plann. Inference 28,
185-203.

[F25] Fisher, R.A.(1925). Theory of statistical estimation. Proc. Camb.
Phil. Soc., 22, T700-725.

[G80] Godambe, V.P.(1980) . On sufficiency and ancillarity in the presence
of a nuisance parameter. Biometrika 67, 155-162,

113



