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. �. (20©) �X = (X1, . . . , Xn)�5g��©ÙN(θ, σ2)�{ü��, Á¦:

(1) (θ, σ)�pÕá��Ã&Ek�;

(2) (θ, σ)Ø�pÕá��Ã&Ek�;

(3) (θ, σ)��Ýk�.

�. (20©) �X1, . . . , Xn�5g��oNB(1, θ)�{ü��, k�©Ùπ�Beta(a, b),

=π(θ) = 1
B(a,b)

θa−1(1− θ)b−1. Á

(1) ¦��þ��Oθ̂, `²d�O�'u��q,�O�Ün5.

(2) ¦θ�1− α�����Ý(HPD)�&«m.

(3) y²θ̂äk��ìC��5.

n. (20©) �X1, . . . , Xn �5gN(θ, 1)�{ü��, �Äb�u�¯KH0 : θ = 0 ↔ H1 :

θ ̸= 0. b½θ �k��Ý�

π(θ) =

{
1
2
, θ = 0

1
4
e−|θ|, θ ̸= 0

Á

(1) ¦b�H0¤á���VÇ, ±9u�¯K���dÏf.

(2) Pûüa0L«�ÉH0, a1L«�ÉH1, ü�ûü���¼ê�

L (θ, a0) =

{
0, θ = 0,

1, θ ̸= 0.
L (θ, a1) =

{
2, θ = 0,

0, θ ̸= 0.

¦d�u�¯K���d).

o. (15©) �X1, . . . , Xn �5gN(θ, 1)�{ü��, θ�k�©Ù�N (0, τ 2). �Äb�u

�¯KH0 : θ ≤ 0 ↔ H1 : θ > 0. ��¼ê��0-1��. K

(1) ¦��dûüδ.
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(2) y²��dºxRπ(δ) �

Rπ(δ) = 2

∫
θ>0

Φ(−
√
nθ)π(θ)dθ

Ù¥π(·) L«θ�k�©ÙN (0, τ 2)��Ý.

Ê. (25©) �Ä£8�.

yi = β1xi1 + · · ·+ βpxip + ei = x′
iβ + ei, i = 1, . . . , n

Ù¥
∑n

i=1 yi = 0,
∑n

i=1 xij = 0,
∑n

i=1 x
2
ij = n, j = 1, . . . , p. e1, . . . , en�ÕáÓ©Ù

�N(0, σ2)Ø�. b�β = (β1, . . . , βp)´����ëê, kXeSpike-and-slab©�k

�:
βj | γ, τ 2 ∼ γN

(
0, τ 2σ2

)
+ (1− γ)N (0, 0.0001)

τ 2 ∼ IG(0.5, 0.5), for j = 1, . . . , p

σ2 ∼ IG(0.5, 0.5)

γ ∼ B(1, π0)

Ù¥IG(a, b)L«_³ê©Ù, �Ý� ba

Γ(a)
x−a−1 exp

(
− b

x

)
. Á

(1) �Ñëêβ, σ2, γ, τ 2��^�©Ù.

(2) �ÑWinBUGS§S�è.
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