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√
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√

τ (µ0 − c)],

M��Éñ¥��Q

#�îdë!à�ë
τ = 1/σ2 ß�Ýdç Φ

çdë!Ýdã�åoë!ê�åoîdë�ê·å�ß�Ýdçdß�à�çLähß�æÉê�ê�Ü±ß�Ý�ç�ñ§,�ñZ%@ß�ÝÉç

P (Yi2 = 1) =

∫

©
2

P (Yi2 = 1|zi2, zi1) f (zi2|zi1) f (zi1) dzi2 dzi1

=
τ

2π

∫

© dzi1

∫ +∞

c

dzi2 exp

{

−τ [zi2 − (β0 + β1xi + αzi1)]
2

2

}

×

× exp

{
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åoîÉë¹ß�ï
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'�Ü±à�ê·å�ã�,Àß�â±â�%�#2ë�ß�êxê�ædí(ë
ç
µ0 = 0

ß�Ýdç å�îdëz!dàxÜ±ãuàzM��Éñ¨n�Q*#�Ü®åoî
βm = 0

%
V = I

%
n0 = 4

%
S0 = 3/2

% ü��Cú&�
β ∼ MN (0, I) , τ ∼ gamma(3, 2), β ⊥ τ

M�wdñZ[�Q
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#�îdë!à�ë
I
Ü±ê$å�îdë(Ü±çdë!Ý�åoÜ®å¨á í¶ß�å�à�ÜZ.�ã�,2ê�Ü�8!ë

3
ñ} �ãuê·åoë
àxÜ±ãuà�í(ëAß�Ýdê¹ß�ÝÉçiê·å�ß�ÝÉçeß�à�ç~çdë-ì6ÜÐß�å�Ü±ãuÝÉê�ã�,

åoîÉëF!eß�à�ß�í(ë!åoë!à�ê
α, β0, β1

ß�Ýdç
τ
ß�à�ë(êxædí¶í¶ß�àxÜ�8
ë!çRÜ±Ýj1�ß�Ûdâ±ë}��Mgéeà�ê·å�à�ãW#�Q-ñ?1�îdëF!Vãuêxå�ë
àxÜ±ãuà

í(ëAß�Ýrã�,
α
%]ÜÞê

0.6269
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à�ã�,�å�ædí¶ã�à�ê�ã�,/åoîdë�Ûdâ±ß�çdçdë!à�ïAß�Ýdï!ë
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ÏLÐ�Ñ
Ò¥ÓyÔ4Ñ Õ�Ö4Ô4Ñ
×
ØOÙ

3 6 9 12 15 18 21 24 27 30 33 36

10 1 0 0 0 1 0 1 1 · · · ·
17 0 0 0 0 0 0 0 0 0 · · ·
24 0 0 0 0 0 0 0 1 1 1 · ·
34 1 0 0 0 0 0 0 0 0 0 0 0

60 0 1 0 1 0 1 0 0 0 · · ·
71 0 0 0 0 0 0 0 0 · · · ·
74 1 0 0 0 0 0 0 0 0 0 0 ·
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%NÛVë
ï
ß�ædêxë%ã�,måoîdë�à�ë!ê6!VãuÝdêxë
ê$ã�,måoîdë�âÐß�ê·å�ì8ÜÞê�Ü®åoê
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Ï�Û
Ó�á�Ò¥ßbÑ�Ò¥å/Ó�ã�Û
Ö/à)Ðfà�Ò¥Þ¨Ò¨Ñ�Ò¥Ó�ÜVÖfÚ�Û
Ó�ßyæ�Û
Û�ÓyÔ)ßbÓ
Y10,9 Y17,10 Y24,11 Y34,13 Y60,10 Y71,9 Y74,12

0.4439 0.0617 0.4562 0.0618 0.0666 0.0514 0.0502

1�ß�ÛdâÞë3u0�mç Ü�Ñ�Ò¥ÝPÐ�Ñ�Ó6Ü�ÖfÚ�Ñ
×�Ó2ã�Û
Ó�áWÒ£ßhÑ
Ò¨å/ÓBã�Û�Ö4à�Ðfà�Ò¥Þ¥Ò§Ñ
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ê�ã�,]àxë
ï
æÉà�à�ë!Ýdï
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Ï�Û
Ó�áWÒ£ßhÑ
Ò¥å/Ó�ã�Û
Ö/à�Ð/à�Ò¥Þ¨Ò¨Ñ�Ò¥Ó�ÜVÖfÚ�Û
Ó�ßyæ�Û�Û
ÓyÔ)ßbÓ
1 2 3 4 5 6 7 8 9 10 11 12

0.3439 0.2875 0.1957 0.1507 0.1200 0.1081 0.1020 0.0914 0.0897 0.0863 0.0850 0.0844

0.4759 0.3856 0.3542 0.3212 0.2765 0.2501 0.2103 0.1987 0.1901 0.1898 0.1822 0.1801
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ú\Ý�Ó�Ð/Ü�æ�Û
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τ
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À*Áoü ýPÄ�þBÅ=ÿoÈ0ÿ��PÿoÈ�����þ���Ç��PÅ=ÿbÅ��
	��
β0, β1

��þ�
α

Y¨Ý~ãuàxçdë
à�å�ã ß�ê�êxë
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ë)%mì�ß�àxá6Ü±Ýdärå�îdë?!eß�à�ß�í(ë!åoë!à�ê�ã�,�í(ëAß�Ýzß�Ýdç`!dà�ë!ï
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G�IP��9L9(GP��I*I�����C�1PYy��|
β0 β1 α τ

β0 1.0000 0.2261 0.2842 0.7365

β1 0.2261 1.0000 0.1769 0.4212

α 0.2842 0.1769 1.000 −0.0060

τ 0.7365 0.4212 −0.0060 1.0000

1�ß�Ûdâ±ë�wL��� Û
Ö4Ü
ÜVßbÖ/Û
Û
ÓyÞ£Ð�Ñ�Ò¥Ö/Ô*Ö/Ú0Ñ�×�Ó�ã�Ð/Û
Ð/Ý�ÓbÑ�Ó�Û
Ü�û
çdÜÞêxåoàxÜ±Ûdæ8åoÜ±ã�Ýdê�ã�,

α, β0

ß�Ýdç
β1

#�ÜÞåoîÉãuæÉå�í(ã6çdÜ5,gá6ÜÞÝdä�åoîdë�çdÜÞêxåoàxÜ±Ûdæ8åoÜ±ã�Ý)ã�,
τ.
7~ë¹ß�ê�ê�ædí(ë$éeà�ê·å

β ∼ MN(0, 4I), τ ∼ gamma(3, 2), β ⊥ τ
M�wdñ¥u�Q

ß�Ýdç

β ∼ MN(0, 25I), τ ∼ gamma(3, 2), β ⊥ τ.
M�wdñ¨��Q

 Lãuà�ë!ãIìuë!à&%eå�îdë$ì�ß�âÞædë
ê�ÜÞÝm1�ß�Ûdâ±ë�w2kxæÉêxåoÜZ,gá�åoîdë�ï�îdãuÜÞï
ë�ã),�å�îdë�!dà�ÜÞãuà@M��Éñ¨n�Q�#�ÜÞå�î

β ∼ MN(0,V), V =







1 0.5 0.5

0.5 1 0.5

0.5 0.5 1






, τ ∼ gamma(3, 2), β ⊥ τ.

M�wÉñ¨w~Q
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τ
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Beta_0 posterior kernel density estimate
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