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Bayesian Estimation while Considering the Credibility
of the Prior Information

LI Peng bo, XIE Hong wei, ZHANG Jin- huai
(College of M echatronics Engineering and A utomation, National Univ. of Defense Technology, Changsha 410073, China)

Abstract:By considering the credibility of the prior information, a new Bayesian estimation algorithm is studied, and the

estimation of normal distribution parameters is provided. Taking the estimation of the dispersion of the missile falling points as an

example, the conclusion is drawn that by considering the credibility of the prior information, the new algorithm of Bayesian

estimation is obviously improved, that is, it is of a better credibility.
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Tab.1 The comparison of two algorithms of Bayes estimation, considering the aredibility of prior information or not
N(W D) Do Py Ao DBayes D - Bayes
N(0, 0.6) 0.3791 0.3163 0. 2401 0. 4480 0. 6940
N(0,0.7) 0. 6879 0. 8925 0. 8798 0. 6972 0. 7457
N(0, 0.8) 0. 4246 0.4205 0. 2906 0.5043 0. 6970
N(0,0.9) 0. 7888 0.9147 0. 9004 0.7753 0. 8204
N(O, 1.0) 0. 1932 0. 6576 0. 5365 1. 0839 0.9735
N(O, 1. 1) 0. 8567 0.9224 0. 8811 0. 8556 0. 8945
N(O, 1.2) 1. 7856 0. 1490 0. 0517 1.5728 0. 8096
N(O, 1. 3) 1. 9468 0.0593 0. 0173 1. 6900 0. 7803
N(O, 1. 4) 1. 5212 0.2975 0. 1525 1. 3465 0. 8650
N(O, 15) 1. 7526 0. 5690 0. 2036 1. 6138 0. 9575
N(0,20) 3. 7490 0 0 2. 9963 0. 7623
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