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In statistics, regularity conditions are usually assumed in discussions,
but in applied fields such as finance and physics, regularity conditions are often not satisfied,
and a non-regular family of distributions is considered as a typical case. In this study, we
investigated Bayesian inference and maximum likelihood inference of parameters of a general
non-regular family of distributions, including the upper-truncated Pareto distribution which is
important in various application fields, in a wide sense non-regular model that partially has
regular surfaces. We carried out research to elucidate the structure of Bayesian inference and
maximum likelihood inference. In fact, we clarified the inferential structure of the general
truncated family of distributions, including the truncated exponential family of distributions,
through Bayesian estimators and maximum likelihood estimators.
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