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1 �Ä���Ý

f(x, y) ∝
(
n

x

)
yx+a−1(1− y)n−x+b−1, x = 0, 1, . . . , n, 0 ≤ y ≤ 1.

w,é�½�a, b, n, ^�©Ù©O���©ÙB(n, y)ÚBeta©ÙBeta(x+a, n−x+ b). ¦^Gibbs

Ä��)��8I©Ù�f(x, y)�ó.

2 Bowmaker et al (1985) ©Û
�
üf�ú«3��w�1ÝOe¸(¯5Å�êâ. e¡´

��üf�êâ:

29.0 30.0 32.0 33.1 33.4 33.6 33.7 34.1 34.8 35.3

35.4 35.9 36.1 36.3 36.4 36.6 37.0 37.4 37.5 38.3

38.5 38.6 39.4 39.6 40.4 40.8 42.0 42.8 43.0 43.5

43.8 43.9 45.3 46.2 48.8 48.7 48.9 49.0 49.4 49.9

50.6 51.2 51.4 51.5 51.6 52.8 52.9 53.2

3©Û¥, b�
z�*ÿÑ´lü����Ó���©Ù¥�,�Ä����, =

yi ∼ N(µTi
, σ2), Ti ∼ Categorical(P )

Robert (1994)�Ñ¦^d·Ü©Ù[Üêâ,3MCMCS�¥�,Ú�U¬��¤kêâ?\�·

Ü©Ù¥�,�©Ù, ù«ºxéJ�Ø. Ïdæ^­#ëêz:

µ2 = µ1 + θ

d�,ëêµ1, θ, τ = 1/
√
σ2, PÑb��Ã&Ek�,¦^WinBUGSéù
ëê?1�O.¦^R�

�R2WinBUGSÚcoda­Eþã©Û, ¿¦^Gelman-Rubin�{éó�Âñ5?1�ä.


