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E(Y)=r(AW(t|a,5)+A) (44)
manuulslsuves Y, Ae

var(Y) =[7(3+¢)oy | (43)
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[

o Y . . . . (% L a g
M5V prior distribution YpA MUY lUaUITBUAD

w,@,,...,0,, ~N(0,1.0E09)
p(c?) ~ InvGamma(0.1,0.0001)

s Tily

AW(t| @, 8) =W(t| &, ) -W (t—1| a, 5)

a~Np,, (1,,52), p(,) ~N(0,1.0E09),
p(c?) ~ InvGamma(0.1,0.001)

8 ~ Ny (15,05), P(#5)~ N (0,1.0E09),
p(c2) ~ InvGamma(0.1,0.0001)

Y] % @ o’Ad' 9 9
DANTHAUNUTNGDULIU: AR(1):

A ~N(1A_,02), p(ol) ~InvGamma(0.1,0.0001)
A ~N(0,1.0E09), A, =0

Uoyanalna:
¢, ~Bern(0.05)

fhm@wi'wmwammméﬁayawmmam:

¥ ~ Ny (1,,57), p(a,) ~ N(0,1.0E09)
p(c?) ~ InvGamma(0.1,0.0001)

9 ]
wasamm%’egawﬂimaammmﬂlummawﬁﬁﬂm:

Z ~N(y,02), p(c?) ~ InvGamma(0.1,0.0001)
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POt 1Yo Yo Y) = [ P(Y 10) P(OIY, Y, 4, Ys) O (46)

PV 1Yo Y1) o [ P(Yt 10)P(Y,Y, 1,0 Y,10)p(0) dO
PnauMsi 46 imamsatsznaismsmmaen 1§ Tasldmsgudaedauuy Gibbs

A 1 o)
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1 o 1 v 1 1 d o 1 I 1
FOUVDINMTFUAIDGNUING UNI QNG HINFUNMTHINIIIANUUIT TNV posterior
Y
199 (joint posterior distribution) 11130108 likelihood VBRI VILE AR
2
FY Yol wit), . 8, A AL @0, 4,600 6, O

2 2 2 2
Ay by, Oy s, O5, 1y, Ty, O7)

n (47)
=TT wt),a.6, A, 0,..0 & 0 A p,.05,
t=1

2 2 2
/Ll570-5’/'ly7o-7’62)

9
v

a 4 [ g
AMNIDIleuUNAR prior distributions Y8IM151NIA0SNINA lARI

[p(r|1,.02) p(w,) P(07) PW(H) |2, 5) plex |, 02) P, ) D(02) P(S | 45 02) P825)
P(e2) P(A, .. A |4,52) P(A) P(S2), P(@)), o, P(@, 1) (&) --.r P(E,)
p(oy)]

R ERIGTTY posterior distribution ‘%QLﬁﬂﬁﬂﬂNaﬂmﬂlm likelihood N Want prior

a 4 g’/ @ 1
distributions YDIWITINADITNINNA llﬁgfﬂﬁﬁ

p(y,w(t),e,0,A,..., A],a)l,...a)sfl,51,...,§n,af,ﬂ,,ua,

Gi,,ug,aj,,uy,af,azz 1Y,....Y,)
=11fM]r.wt),a.6,A o0& 004 1,
t=1
Ol 15,05, 14,,0%,0%) [P(y |1, 57) p(w,) p(o?) WD) |, 5) 48)

p(a|u,,02) P(,) P(02) (S |14, 03) P(4ts) P(SZ) DA, oy A 2, 57)
P(2) P(e2) P(@), s P(@, 1) P(E):-, P(&,) P(07)]
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UV Gibbs 92111138319 The full conditional distributions I¥fUMS A3 IAAZAA B9 The full
conditional distribution V84M131HIABIUAAZAT (HADIN WaAMUDY  the likelihood A1 all priors 17]
Rerteruminesvosiauiues §7061915U the full conditional distributions VOIWI1ADS
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The full conditional distribution U9 ¥ Ao

PO ), @5, Ay Ay 0, 3, Exr s 05
ﬂ”ﬂa’ IL15,0'5,IL17,0'7,O'Z, 10 Y)

= 1E W, .8, A 0,16,
Aty g 5, O 50 1y, 07, 07)
[p(r|11,, 0% pat) P(0?)]

The full conditional distribution for & is

Pa|W(t), 7, 8, A, A @y @1, & O,
Ao Mgy Oy sy Oy, 00, 05 Yy, V)
:tlif(Yi |}/,W(t),a,5,A,a)l,...a)sfl,ft,af,
Ay oy Oy M5 O3, 1, O, O7)
[p(a|u, o2)p(1,)p(o))]

The full conditional distribution ve4 & A®
p(5|W(t) VoA AL G0, ,fn,O'f,
/qua’ ;U(wgs’/"ylo'waz' s Tn)
n
:g f(Y; |7,W(t),a,5,A,a)l,...a)sfl,ét,af,

Aty 0L 15 0o 1,,02,0%) [P(S|145,65) p(145) P(02)]

The full conditional distribution Y93 A Ao

p(A|W(t)la’5’A—t’wl’ Oy 4,8y Sgn’a\?’
Ay O s, O g 1,070,075, Y, e, Y,

=TT (W08 A B B B 0,1, 60058 s
Gi,y5,0§,ﬂ7,672,6§) [p(A |/1A\71’U/i) P(A) P(A, |/1A&71v

O_/ZA) p (O-AZ )]

o A, = Ao AL AL A
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The full conditional distribution ¥4 ¢, Ao
p(& |W(t),a,§,Al,...,Aq,a)l,...a)sfl,ét,af,
Ay, a’ﬂalo-awuyray’az’ 1rees Vo)

=gf(Yt|%W(t),Of,5,A,wp ®,,8.0y, 3)

/I,ya,05,/15,0'52,%,0}2’O'i)[D(gt)]
0 &= &by G .

The full conditional distribution Y93 ¢, Ao

plu, (W), 2, 8, A, AL @04, 60 8 O
Aty O s, O 1, 00,05, Yy, Y,

:E f(Yt|7|W(t)aa,§yA,a)l,...a)s_l,éyo'?'

Aoty O% s, 05 1t 07 02) [ P(,)]
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