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On the Minimax Property of Best Equivariant

Confidence Intervals for the Location and Scale Parameters -

Cheng Ping

Abstract

. . . . . X —
Let X be a p-dimensional random vceior having a density function ¢ “"(—»EQE—

where p>=2, x&R?, 9ER', 0>0, 1=(1,--,1)},,. The minimax property of best
equivariant confidence iniervals for the location parameter 9 and scale parameter
o are proved under followiny Ioss function

d,-d
g(«,,.ZVU ‘w)+0(1~1(d,.d.)(9>> c>0,

2

d,~d
(%70 ) rel-Tum @) >0, >0,
Under giving confidence level =1 -« (6<a<1), the minimax property of best
confidence interval for @ and g are also proved in the sence sup E ((d,(X)~d,(X))/0)
0,0
:min. o K
In the §3 of this paper, We prove that the usual confidence region of g for
distribution N(6,0%A) (A>>0, is known) has minimax property under less function
' V(D) /o? +c(1-1p(8)),
where D denote confidence region, V(D) denote the volume of D.
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