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MANGKON DAMNET : BAYESIAN ANALYSIS OF WRAPPED DISTRIBUTIONS. THESIS
ADVISOR : ASST. PROF. JESSADA TANTHANUCH, Ph.D. 75 PP.

Keyword: WRAPPED DISTRIBUTION, POSTERIOR WRAPPED EXPONENTIAL DISTRIBUTION,

BAYESIAN ESTIMATOR, RISK MINIMIZATION FUNCTION.

This thesis investigates the extension of Bayesian analysis using wrapped distribu-
tions. It introduces the concept of posterior wrapped distr?butions, derived under both
uninformative and informative priors, with the latter modeled using a gamma distribu-
tion, to formulate posterior wrapped exponential distributions. Key statistical measures,
including mean, variance, skewness, kurtosis, and moment generating functions, are pre-
sented for these distributions. Bayesian estimators and risk minimization functions are
derived, and the probability density function curves along with their statistical properties
are thoroughly examined. Furthermore, the practical application of posterior wrapped ex-
ponential distributions is illustrated through two real-life examples, demonstrating their

utility in empirical contexts.
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