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Noninformative Priors for the Ratio of Means of
Two Poisson Distributions

Sang Gil Kangl):- Woo Dong Lee?)- Dal Ho Kim3)

Abstract

In this paper, Jeffrey's and reference priors are derived when the
parameter of interest is the ratio of means of two independent Poisson
distribution. To achieve the parameter orthogonality in the sense of Cox
and Reid (1987), non-trivial orthogonal transformation is provided. The
orthogonal transformation makes to find noninformative priors easy. Our
simulation study indicates that the reference prior meet very well the
target coverage probabilities in a frequentist sense. Using the real data,
we compute Bayes estimator and MLE for the ratio of means based on
the reference prior.
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4
(Snedecor  Cochran, 1980).
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