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THE ASYMPTOTICALLY OPTIMAL RATE OF AN EMPIRICAL
BAYESIAN DISTRIBUTION FUNCTION

SONG XUE-KUN

Southwest Jiaotong University,Chengdu 610031

Abstract This paper establishes the asymptotically optimal rate O((h_n~(-1)n~(1/2))(in the sense of H.Robbins) of the
empirical Bayesian distribution function created from the Bayesian rule rela-tive to the Dirichlet process with prior
unknown parameter o(-), where h_n,n=1,2,...,is apositive real number sequence such that h_n—O and n~(1/2)h_n—o0 as

n—oo,and n is the size of his-toric samples.
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