Chapter O

Chapter 1
1.1.

e
B W

Chapter 2
2.1.
2.2.
2.3.
2.4.
2.5.

Chapter 3

W W ww
e W N

Chapter 4
4.1.

4.2.
4.3.

Chapter 5

[V )}
VU R

5.5.

Contents

Introduction....... ..ot i 1
Undominated experiments............. ..o veen.. 6
Majorized experiments and their decomposition...... 6
Weakly dominated experiments.............. .0 .o.... 11
%1110 T 18

. Bibliographical notes.......... .. v, 18

PSS, pivotal measure and Neyman factorizationm..21
PSS and pivotal measure for majorized experiments.21
Generalizations of the Neyman factorization

1 T 03 o 1S 25
Neyman factorization and pivotal measure in the

case of weak domination............ ... L, 29
Dominated CaSE. ... ..t rrmrrreenenniieensonsennas 35
Bibliographical notes............ .., 37

Structure of pairwise sufficient subfield and

2P 39
. Discrete experiment case.........c.oviiiiiiineannn 39
. Majorized experiment case................ ... ..., 48
. Burkholder problem of sufficiency and completions.53
. Bibliographical notes............ ..., 57
The Rao-Blackwell theorem and UMVUE............ 59
Rao-Blackwell theorem for PSS in weakly dominated
eXPerimentsS. . .. e 59
Converse of a theorem of Lehmann and Scheffe ..... 70
Bibliographical motes........... ... . i, 75

Common conditional probability for PSS and
its applications........ .o, 77

B 0 7= S i o = 11 /2O 78
. Representation of H-space of majorized experiment.82
. Representation of the common conditional probability

for PSS by (Ty-integral............o it 93

. Application of the extended notion of common

conditional probability for PSS subfield.......... 97
Bibliographical motes............. ..., 105



Chapter 6 Structure of pivotal measure.................. 108

6.1. Minimal L-SPacCe. .. ..ottt ittt et 108
6.2. Maximal orthogonal system and pivotal measure....113
6.3. Bibliographical notes........... ... . ... 117
o o = 1 T O 119
Subject indexX..... ... i e e e 125

List of symMbo LS. . ot e 129



