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e Hammersley-Chapman-Robbins inequality:

Suppose that m ~ P(m;n) and P(m; 1) > 0 for all m. If 7 and
n + A are two values for which g(7) # g(7 + A), then for any
unbiased estimator v of g(1),

P(m;n+ A)

V() 2 g0 + &) — g()* /B[ = 1)

— The support of m is assumed to be common between the
cases of 7 and n + A.
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e -DP& V(m,n,A)

P(m; i+ A)/P(m; 1) < exp(e). (1)

o (1) RFTEHDOAEFEARDTRFMETHS (N.B., € >0),
[P(ﬁi; n+ A)

P(m; 1)
Proposition 1 If (1) holds then the lower bound of the variance of

the unbiased estimator of n; is 1/(exp(e) — 1)=.

—1]” < (exp(e) — 1)%.
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€ 0 1 5 1 2 3
V(ri;) > 99004 904 238 .339 .024 .003
SD.> 995 951 154 .582 .155 .055

Table 1: Accuracy of 7
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Table 2: Interpretation of the Bayes factor (Kass and Raftery, 1995)

log,pexp(e) exp(e) € Evidence against null
Not worth more

0to 1/2 1 to 3.2 0to 1.2 than a bare men-
tion

1/2 to 1 3.2to 10 1.2 to 2.3 Substantial

1 to 2 10 to 100 2.3 to 4.6 Strong

> 2 > 100 > 4.6 Decisive
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Table 3: Interpretation of the Bayes factor (Evett et al., 2000)

exp(€) € Evidence against null
1 to 10 0 to 2.3 Limited evidence to support
10 to 100 2.3 to 4.6 Moderate evidence to support

100 to 1000 4.6 to 6.9 Moderately strong evidence to support
1000 to 10000 6.9 to 9.2 Strong evidence to support

> 10000 > 9.2 Very strong evidence to support
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