
Previously on MA40189:

• observations that classicists judge as independent (and
identically distributed) judged as exchangeable by Bayesians

•X1, . . . , Xn finitely exchangeable if

f (x1, . . . , xn) = f (xπ(1), . . . , xπ(n))

for all permutations π defined on {1, . . . , n}
Today on MA40189:

•X1, X2, . . . infinitely exchangeable if every finite subse-
quence is finitely exchangeable

• not every finite exchangeable sequence can be extended to
an infinite exchangeable sequence

• representation theorem for 0-1 exchangeable random quan-
tities

f (x1, . . . , xn) =
∫ 1
0


n∏
i=1
θxi(1− θ)1−xi

 f (θ) dθ

• general representation theorem (simplified form)

f (x1, . . . , xn) =
∫
θ


n∏
i=1
f (xi | θ)

 f (θ) dθ
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