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A new development of Bayesian prediction from the viewpoints of thermodynamics
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The following two results were obtained by theoretical researches. One is

about Bayesian prediction problem. While the functional form of a true distribution is assumed to be
known and its unknown parameter is estimated in the estimation problem, the probability

distribution itself is estimated in the prediction problem. Bayesian prediction problem considers
the prediction problem in the framework of Bayesian statistics. | made a research on improving a
typical predictive distribution when the goodness of prediction is measured by what is called the
alpha-divergence.
The other result is a characterization of Jeffreys prior. In Bayesian statistics the prior
distribution is assumed by using the information about an unknown Barameter. Jeffreys prior is such
a prior distribution that is assumed when no information is available.
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