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ñ'é�ß
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ç

i
ë�ß
ç�ìËàyí�ãzákç�ì�á��%á¼ì�ó�ß{â
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â�éyß{ç�ì�å'è��{ß
é²á¶ß
ðâ¼ã

X



�!ákà�íV3Bãæé�åËè/ã[ß{ç�ß
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ç
φ
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εi = (εik : k = 1, ..., ni)
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V = diag{v−1
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i ni
ë
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i = 1, . . . ,m; k = 1, . . . , ni
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ç�å��

ρ
ô,j�ákà�í�à�í�ã�è�å
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0 < ρ < 1
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äBå
ç�ê�ákì�ãBé!ß.ó�ç�á���å'é�è�ì�ákê²àyé²á¼ð�ó\àyá¼å
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W
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ç$å��_àyí�ã.ß
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β|ρ, φ, θ, V ∗, y∗, y ∼ N(β̂, (X tV ∗X + Σ−1
0 )−1)

�!íãBé�ã
β̂ = [X tV ∗X + Σ−1

0 ]−1[X tV ∗(y∗ −
∆θ) + Σ−1

0 ν0].��á¼á¯"
θ|β, ρ, φ, V ∗, y∗, y ∼ N(θ̂,M−1)

ë��!íãBé�ã
M = ∆tV −1∆+ φBt

ρBρ

ß{ç�ì
θ̂ =M−1∆tV −1(y∗ −

∆θ)�Wáká¼á°"
ρ|β, φ, θ, V ∗, y∗, y ∝ φ

m
2 |Bρ|exp

{

−φ
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θt(Bt

ρBρ)θ
}

ρa(1− ρ)b−1

�Wá���"
φ|β, ρ, θ, V ∗, y∗, y ∼ Gamma(α′, η′)

ë��!í�ãæé�ã
α′ = m+2α

2

ß
ç�ì
η′ =

θt(Bt
ρBρ)θ+2
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v∗i |β, ρ, φ, θ, v

∗
−i, y

∗, y ∼ Gamma(g, h)
ë��!í�ãBé²ã

g = ni+r
2

ß
ç�ì
h =

∑ni
k
eik+r
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�!ákà�í

eik = y∗ik − θi − xtikβ
ô

���%á¯"
Y ∗ik|β, ρ, φ, θ, V

∗, y ∼

{

N(xti1β + θi, v
∗
i )

|to�³¶b_bhxhq�r6sucBbµo¨e;inr�¢�iÄ³
yi = 1

N(xti1β + θi, v
∗
i )

xhin¿Jg{b´bhxhq�r6sucBbµo¨e;inr�¢�iÄ³
yi = 0
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β|ρ, φ, θ, V ∗, y∗, y
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�-å'é�è�ß
â
θ|β, ρ, φ, V ∗, y∗, y Y ∗ik|β, ρ, φ, θ, V

∗, y
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�-å'é�è�ß
â

³³

i = 1, . . . ,m

k = 1, . . . , ni��é�ó�çä
ô���å'é²è�ß{â

v∗i |β, ρ, φ, θ, v
∗
−i, y

∗, y

RR

φ|β, ρ, θ, V ∗, y∗, y i = 1, . . . ,m

Gamma

**

11ρ = 0 (i ≤ n1) Gamma

ρ|β, φ, θ, V ∗, y∗, y

==

±[²´³ (i > n1)
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á¼ç�á¼ç¹àyí�ã@F]^@F]¸ß
é�ã´à�í�ãlç�å'é²è�ß{â�ì�á¼êdàyé²á¼ð�óà�á¼å
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äÉàyó�ß{â
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äBå
ó�ç6à�á¼ãæêBë�ê�íå_�!ç¹ß{à^b�ñ'óé�ã��\ô��íãÀì�ß{àyß�ß
é�ãlñ'ãæç�ãBé�ß{àyãæì.àyíé�å'ó�ñ
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â`á¼çËá`�Óà�íËé²ãBñ'ákå'çËñ'á��'ãBçËð��
Y ∗ik = β1x1ik + β2x2ik + θi + εik

θi = ρ
∑

j

wijθj + ui,

�!í�ãæé�ã�à�í�ã�ñ
ãBç�ãæéyß{à�á¼å'ç;�{ß
âkó�ãBê�ß
é�ã
β1 = 3, 14

ë
β2 = −1, 62

ë
ρ = 0, 70

ß{ç�ì
wij =

w∗
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∑

j w
∗
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�!ákàyí
w∗ij = 1
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ç*é�ó�âkã
ë�á¯à!ákê!ñ
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Y ∗ik ≤ 0.
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édàDå��àyíãlê²á¼è.ó�â¼ß{à�ákå
ç1ã�6\Þ@ãæé�á¼è/ãBç�àKß
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oKákñ'ó�é²ãS�\Ü T ì�è/á¼ç�ákê²àyé�ß{à�á��'ã��Wñ'ãæå'ñ'é�ß
Þ�í�ákä[ß
â°"QÁ-ãæñ'á¼å
çËå���]Àß
è�Þá¼ç�ß{ê
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