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Abstract

This study aims to shed light on the Prior distribution
and derivation the Posterior distribution in the estimate
Bayezian method, in order to contribute in know of how to
identify the prior distribution of the sample distribution in the
estimation Bayesian method is considered as one of the
estimation methods latest and It has most widely applied, as
well as the style of the derivation of the Posterior distribution
in the estimation Bayezian method by based on the sample
distribution and the prior distribution of the sample
distribution. As the researcher noted that the Prior distribution
of the sample distribution depends on the distribution of the
same sample and is similar to the maximum likelihood
function for the sample distribution when the prior distribution
IS conjugate, and depends on the parameter of the sample
distribution in the case of Ignorance prior distribution also the
researcher found that the posterior distribution of the sample
distribution often similar the same distribution sample if we
considered parameter of the sample distribution is random
variable in the posterior distribution and depends on the
current information of the sample distribution and the Prior
information which is in the Prior distribution.
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