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Abstract

The reference non informative prior introduced by Bernardo (1979) is an
appealing candidate for being a standard prior for scientific communication. The
reference posterior distribution well reflects the information brought by the data
and allows a Bayesian inference yielding similar conclusions as those obtained by
frequentist methods. However it is not clear how to summarize the information
contained in the reference posterior distribution; for example, how to choose a
two-sided posterior credible interval instead of another. Bernardo (2005)
proposed a solution to produce reference Bayesian credible intervals. We will
outline Bernardo's method and illustrate it on the example of the 'two Poisson
samples' model.
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