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Model{
for (i in 2:60)

{
y[i]~dnorm(mu.y[i],var.y.inv[i])
mu.y[i]<-gamma*diff.wli]

w2[i]<-1-1/exp(pow((i/alpha.w),delta.w))
wl[i]<-1-1/exp(pow(((i-1)/alpha.w),delta.w))

diff.w[i]<-w2[i]-wi[i]

var.y.inv[i]<-1/var.y[i]
var.y[i]<-pow(psi[i]+1,2)*pow(gamma,2)*pow(sigma.y,2)
psi[i]~dbern(0.05)

E[i]<-abs(mu.y[i]-y[i])

}

sigma.y~dgamma(0.1,.001)
s~dnorm(gamma,var.inv.s)
var.inv.s<-1/var.s
var.s<-pow(gamma,2)

alpha.w~dnorm(mu.alpha.w,var.alpha.w)I(0,)
mu.alpha.w~dnorm(0,.00001)
var.alpha.w~dgamma(0.1,.001)

delta.w~dnorm(mu.delta.w,var.delta.w)I(0,)
mu.delta.w~dnorm(0,.00001)
var.delta.w~dgamma(0.1,.001)

gamma~dnorm(mu.gamma,var.gamma)l(0,)
var.gamma~dgamma(0.1,0.001)
mu.gamma~dnorm(mu.mu.gamma,var.var.gamma)
var.var.gamma~dgamma(0.1,.001)

alphal~dnorm(0,.00001)
mu.mu.gamma~dnorm(0,.00001)
}

Data

list(y=c(88.49...,

120.64

),5=12000)

Initial

list(gamma=1,sigma.y=1, var.gamma=0.1,mu.gamma=0,var.var.gamma=0.1,
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mu.mu.gamma=0,alpha.w=1,mu.alpha.w=0,var.alpha.w=0.1,delta.w=1,mu.delta.w=0,
var.delta.w=0.1)



