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A COMMON MARGINAL
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In this paper we review some current work on comparison of experiments

of some multivariate distributions. First we describe some results regarding

comparison of experiments of univariate distributions that belong to two-

parameters exponential families and that satisfy the semi-group property.

Then we discuss comparison of experiments of vectors that arise from an

additive model based on univariate two-parameter exponential families of

random variables. These models give rise to vectors of random variables

which are positively dependent and these are compared to vectors of in-

dependent random variables with the same marginals. It is shown that

positively dependent random variables contain less information than inde-

pendent random variables. Finally we describe some results regarding the

comparison of experiments of exchangeable and nonexchangeable normal

random vectors. In particular, we show how the majorization ordering can

be used to identify various information orderings of multivariate normal

random vectors which have a common marginal density.

1. Introduction

Let X = (Xi,X2? ,Xn) and Y = (YΊ, Y2,...,Yn) be two random vec-

tors such that Xι =d X2 =<* =d Xn =d Y\ =d Y2 =d =d Yn, where

'=</' denotes equality in law. That is, X and Y have the same univariate

marginal distributions and all these marginals are equal to each other. Let

θ G Θ be an unknown parameter and assume that the distributions of X and

Y depend on θ. Denote the distributions of X and Y by F$ and G#, respec-

tively. In this paper we will be concerned with the amount of information
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