Answer for Quiz 7 (Ni Wang)

Answer: First, let’s calculate the Fisher information for 6 from the Negative Binomial N'B(m, 6)

distribution.
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To find the minimum message length (MML) estimate of 6, we need to maximize weighted
posterior
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This shows 6’s weighted posterior is Be(a+m + 1,8+ x + 1/2). Thus the MML estimate for 6 will
be the mode of this weighted posterior
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