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B (i) 44513 3.7 13 E[0°| X", V]=E[0*|X*]=0p(X*), &% (3.10), (3.9) FHUAZER
.
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N R Y
1 (z — p)?
= —QXP{_ﬁ}v
V2my\/o? + o3 2(0? + 03)
BILL f(2) 9 N(p, 0% + 08) FIBERERE, 501Gy C oy P Vs > 2, & 5= <1 < &, HoH

"] < foo. T / PIdG(0) < oo R, W5
(C]

f(x)

a +(70

+oo 2
E[(f(X7)*] = o) { (o~ ) }dx
[ ) [27(0? + 03)] / /o 12+207-“ s +2‘7, )
_ ZW(glj;O) < 400

2m(0? + 03)] 3
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BE[|T (X)) (X)) 5 E[(f(X*)*] IR, HETEE?E SO AT A AE, R R
FAFWESL, B DUE B 4.1 R ARGL. RN G0) € 9 U% I, BLig EATHUZ 9 K s
&rT IV JE 2% P % bR B A 250 DU T4 o AN SIOE BE A T O (2 ).

6 HUEEN

KL ZHCHR [12] BT, 72 BIRAFEAT (B IREME L X EmIBA KRN
WL [13]), REHF 3540 22 56 UL S Ak T 6 DL 30T KU 22, 1 4, 4% 0 R 7 vA T 19 3] — A Gibbs
Markov i {(X, 0:) }1<i<n

(a) Se NSRBI E g(0) = 2SO s HUREA 6,

(b) FMELED A f(x]6,) PEUSREA X,

(c) FMELESE (0|1 X,) FHEIFFER 0,.

(d) BRI (a)-(c).

1 [14] (OFEE 3.6 K [15] MIFEWE 13 A0 {( X0, 0:) icicn 9 6 IR 121 ATt 2 50
A, R AT DA S DL L &

(1) EE m YA Gibbs Markov G177 3 EL n AMEAS, 18 (X1 <i <n}, 1<k<m.

(2) FIA (1) EP m A X1 <i <} Wi LU ()= 0,1k =1, m), FERIFLY
1 F7 (), Tk 7 (z) RN (2.3) PR EIFIL L0 DU 7 03 O (2).

(3) MafAAhE 1 AMREAS, BE] (X, 0%), RN (0pp(X*) — 0%)% 5 (05(X*) — 6°)2.

(4) HEDIE (1)-3) Q &, RV IEMH, #5 R R(Ops(X*) = 5 (0ps(X") — 0°)2 5
R(H:B(X*)) = 53(05(X") — 07)%, I ¥ R(Oes(X*)) — R(O5(X*) fEA R(Oes(X7)) —
R(Op(X*)) FIftiiH1H.

B f(2|0) W% 02 = 1, BHENSH 0 IER i, HEERI T 91(0) = L1_55)(0),
@) = A=exp(=%), gs(0) = S—exp (-5 & s = 2, MBEA M Ko() = 2(1 -
2?) iy (2), Ky (@) = =2 (1—a?)ali_y 1)(x), 5 Ko(X), K (@) # 2R3 (iii). B Q = 200,
F & n = 50, 100, 200, m = 5, 10, 20, fHHEMEE R WK 1. HE 1 AT W, EREE m BIFH
T, B n 8K, BAATT S, R(Ops(X*)) — R(0p(X*)) Ml HES /D, X5 EH 4.1 2505

F1 Opp(X*) 5 0p(X*) I VL7 KUK 2
R(0pp(X*)—R(Op(X*))
91(9) 92(9) 93(9)

50 0.432 0.226 0.248
5 100 0.355 0.192 0.135
200 0.335 0.124 0.203
50 0.284 0.139 0.141
10 100 0.268 0.114 0.074
200 0.146 0.074 0.073
50 0.141 0.077 0.102
20 100 0.148 0.026 0.043
200 0.079 0.033 0.042

m n
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AVERAGE EMPIRICAL BAYES ESTIMATION FOR
ONE-PARAMETER EXPONENTIAL FAMILIES UNDER STRONG
MIXING SAMPLES

WANG Jia-wei , LIU Lu-qin
(School of Mathematics and Statistics, Wuhan University, Wuhan 430072, China)

Abstract: In this paper, the Empirical Bayes(EB) Estimator is investigated by using an
average method under strong mixing samples. Meanwhile the convergence rates of proposed EB
estimators are obtained under suitable conditions, which generalize some results in literature. The
simulation result shows the performance of EB Estimation under 8 mixing samples.

Keywords: One-parameter exponential families; empirical bayes estimation; recursive
kernel estimation; strong mixing; average method
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