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We dedicate this paper to the memory of L. J. Savage.

1. Introduction

Let x = (xi, * , xp) be a p dimensional random vector,

(1.1) P(s) PE{lXl| . h1, *.**, |xp . hp} = J 112f(x1-x1) dx,
and

(1.2) P (E) =P{x1 _Ix ,* ,,,xp _ t} = J' -112f(xX-1X') dx,

where h (h1,l , hp) and f = (el, ep,4) are constant vectors, hi> 0,
i = 1, * * , p, and E = (ainj) is a positive definite matrix. We call a density (with
respect to Lebesgue measure) of the form

(1.3) jyj- 12f(Xj -lx'
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