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Pitman Sampling Formula and Related Topics

Hajime Yamato

(Faculty of Science, Kagoshima University)

Masaaki Sibuya
(Faculty of Management, Takachiho University)

Associated with the disclosure of a microdata set, there is a problem of estimating the
number of unique individuals in a population. As a stochastic model of random partition
of a finite population related to this problem, Ewens sampling formula (Ewens (1972)) is
well-known. This formula is exchangeable and invariant under size-biased permutation.
As a random partition having these two properties, Pitman (1995, 1996¢) derived the
Pitman sampling formula. We introduce this formula by using a simple urn model, and
review its properties and related topics. For the disclosure of a microdata set and random
partition, see Takemura (2003) and Sibuya (2003) of this special issue.

Key words: Ewens sampling formula, exchangeability, Mittag-Leffler distribution, Pitman sampling
formula, Poisson-Dirichlet distribution.



