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Bayesian statistical theory based on latent information priors and its
applications
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Construction methods for prior distributions in Bayesian analysis have been
investigated from theoretical and computational viewpoints. Several theoretical prior construction
methods for Bayesian prediction and parameter estimation have been developed. It has been shown that

a new metric, which is a generalization of the Fisher metric, plays an essential role.
Computational methods for approximating theoretical prior distributions have been proposed. The
corresponding results in quantum statistics have also been obtained.
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