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Statistical models that assume a probabilistic structure behind the data are
widely used to draw useful conclusions from the data. Among these, the normal distribution model is
the most basic and the first important model to be examined for validity. The normal distribution
is a distribution characterized by two parameters, mean and variance. The estimation of these

parameters (especially the mean) has a long history, and there is a great deal of theoretical
accumulation. However, despite the simplicity of the problem set-up, there remain problems that have

not been fully clarified theoretically. For such problems, we have shown that the Bayesian
estimator under a reduced prior distribution has theoretical merit.
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