2019/7/29

NA ZXHETE LT E

HEHER
BEXBIEKRFE KFhk
BB T EARHR

4AF158 RAADEELE?

48228 RAX(EEDKSICLTHRIZHI-DM?
SH6B[ABHE] XA X(FavE1—3DR

5138 ARAXDIEHEEANTHEEDHAE

5H20H EYU—7&ERAADEE

5H27TH AEHTELHEWMFES

6H38 ANAXHETELHEHFEE()

65108 A~NAXHEEHWFEE(2)

6H17TH A~NARXEBRRE

7H8B HERMISTLHILETIARAST ORI —S
7TH22B ARADTFTUoRYRT—HODH#HER

7H29,30H RATTURyEI—HLibDEWFEE DR
8A5A  FRKCXIHFT: #85-109)




16. NAX[RHE

E&E1S5 (BR7H)

X=Xy, , X)) DRI E— 5 f (x|0)
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B/Bonhf-&E,
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% HE °F {iE (expected a posterior
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17. |IEESBA N
p(0) [1i< f(x;10)

Jo PO)TIE, f(xi|0) d6
ERDOH=-HDERIHfp(6) DERFEIZD
NT, c‘:\Q)J:‘)LEQETéh\h\FnEJ BE135.
JE"%" T—RZRIT HF T, bhbhiilk

—A(Z ’JL\’CO)'IFJ#E’&"E)T'?&L\ TDI=%H
L p(0) [FEMZERT 7 THESTIEGEDL
BLY. CDEOIGEME TS ER D MERT
ﬁEﬂué}#ﬁ(non informative prior
distribution) &SN,

p(Olx) =

|IFERE R 5 0 (Jeffreys1961)
BHOIZDNT, 6 € (—oo0, 0) DHD

'|‘%$I§75W>%>&% FRINMIE—RDMm
E15B.
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p(0) °<

f p(0) = 1&75Y),
prlor distribution .
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Proper prior: principle of stable

estimation (Edwards et al.1963)
BIZIE, 0 € [a,b] THNIL, p(0) =
—&igY, [7 p(0) = 1 LHEEDKE
Zml=9.
6 € [a,b] Tl&, p(0) = const THHH,
k=010 &LTH DT —ADIL—IL
[CREZ I, p(k) = const &> TIEL

L. LAL, BEHEBRINIE, TDLD
2N ENDHMND.

Jefferys prior (Box and Tiao 1973)
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p(6) x/1(6)

1(0) [FT1vov—IBHREZTRT .
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T, V) —ADEFERIHTEEEIND.
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NhHod, RHDIKIERER—DIFESH
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—DHMIKICERTHESE, TOEHITH
Z B AR %S/ % (natural conjugate
prior distribution) &FE 51,
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_IE DD BERERZREBRIDMIE, LLTOR—
24> %7 (Beta(o, B)) THB.

I'(a +
P01 = a5

EZ®SHIE p@In,x, a,p) =
F(nta+p) x+a—1 n—-x+f-1
r'x+a)(n—x+p) 0 (1 0)

EREFYN—FDMmELD.

0% 1(1—6)F1

XEzEEY, UTORHS=ZRD
Jéiﬁ_j('ﬂﬁj_ihafi;l,\
logp(@|n,x,a, B)
I'h+a+p)
'x+a)l[((n—x+ )
+ (x+a—1)logh
+(n—x+ L —1)log(1 —0)

= log

2019/7/29



alogp(OIn, x, @, ) _ 0NEE, AMEBHDFHIE

90
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00
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0 1-6
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(hyper parameter) &P 5.
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p(,u, 0-2) - p(,u|,uo,0§)p(02|v0,/10)
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" 0_2 _Eex _no(#—llo)z
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A

1
(62)72" texp (— 27‘%)
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202
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(NN
L‘(m(;) e"p{ Z 702 }
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n n _ _
(xi — #)2 _ (xi — X)z n (x — M)Z
202 Zl 2072 202
i=
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LELIX L= (;G)n exp {— Z?:lw}

(1 " Sz+n(u—f)2}
B (ﬁa) =P {_ 202

s - — 1
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1 2
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(o8 T exp { - S

v 2
FfEL, A=A + 52 4 ML ) o
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ERIMIE, u Lo’ DRIFERERS T
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d?I2DOWTHOREBERS L

p(02[x) = j p(u, 02 0)p (W) du
0

(02)_%_1exp <— A >

202
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221 (%)
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—
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1. SOEDFREELSVEDBEI ADT-
FTHo—DEZXERYHL, ZNHTK
ECTHo=b1FHLLA5, BE
THo1=01AHEXZIIS,

2. R EEBENEDHETI00EAS
f-ZmMo—DFEZFRYHL, nh
FRETH-E-H1AAL525. B
ETCH-o-H61AAZIS,

1. DFEDHHERIE

1. SOEDFRELVEDBEEI: AT
FTMO—DEZFZRYHL, TNHFR
EA)DFER

P(A) =

50 + 50
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2. ZREEBEINEHLETI0EAST-FE

ABb—DEEBMYHL, ZANFED
REFP(A) = pET B,

1 1
LF(P) = | wP@)dp =
% 0
%% 1
e
f
g 0 (C).5=
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LTOEESOMNTEESESMN?
1. 50D FRELSEDEHEN AT
MNo—DEZRYHL, ENHAFKRET

1BFAZIS, ChE10EEYIRT,
2. RELEBAENEHETTIEAS-FE
Mo—DEFRYHL, ENMNFET

1AAXD,
NFI0EEYIRT,
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L&S. px|y,n)IELLTOZIES
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BRI DHIRE2

WE.NENFE-KELC2DODHEFDHIZ, 1]
ENRADTVNDEDETS. TNENDHED
FOEZEXANSSNTULELA, FAIZIEES
— B D2ENA>TNBZEN T MHTLNS,
S .AEBOZAIZHBHATUZ LIZHITEN.,
Ba0HREETRTRBLTEIWNIL—ILE
Hot-o ADFEIZIZI0R L ADTULM =, 33HAL
IF5B &L ?

HFEZSTELTHLD ! !

B4 1EX=10KJLADTL\ =D T,
FHFIZY=5KILHM20R/ILEE-ST
NS, ZDREXRIZNETN
P(X)=p(Y)=0.5G D TRLI-EZE
DHEIFEIL 5%0.5+ 20

X 0.5=10.25 FJL,

S . FoTL\5DIF10FILLGDT
RELIZIFOMNERL ! !
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MX=12 YKJLH X=2YFIL ¥-T
WA LTS, RLHFEDSTESE
95E 05x% 1/2Y+0.5%x2Y=1.25YK
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BL=IF5MFITHS ! !

A7

TH. BFLREILE LM, HHFE KR
L= E5EIFENARELLEOTINS
[j:-axo (o]
EELMMNFETNIEELLMDIET S
XTHDIZ, EBBEETEHH-T
P

AT CABZEIZHEBANDTLES
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1
p(Y|X) =p(Y = 2X|X) = p(Y = - X|Y)

2
THEAICEESIN-F/IHH
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hidfESR
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XKL
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ERDMICAUIDTEERZD

Xa—le—X/ﬁ

p(X|a,B) =

E(X)=ap .
X<2(a+1)plogz . |7
~ 0.6E(X)
DEE

E(Y|X) > X
KHEINE

F(a)p”

18. T—AMBHETET IILZEEIR

HMETETILDINGA—2 (B ET—
ANSHETETBIZIE, LERKIEIZE
VR —EE N FEonT-.
OEDDT—RIZHLT, EHDOET
ILHSEDETILN—FLLNIER
ETHETIC, LEZKIEIEFEZLD
THAIM?

—

ETILEREE
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Bl ZIEADT—EI~DHTIEH

y = apx® + ap_1x* 1+ v a;x +aq

INGA—BFHMNEZ LHETRAIMNGIE

y = apx® + ap_1x%¥71 + - x ayx + ag
IND A= E=k+1
INGA—ZEHEZ D (ETILHEHICTED) &
T—HREDREMNEFRRADL. LEILERE
mnd %,
T—AH=IN\FA—ZHDEERHDT—EA~
DHTIZTFYEREIROIZHEBED, RADT—4
ANDFRIFERICELLGD, COBRREEF
& (over fitting)&LVD,
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LEZXIEITETILERIZEZLGLL

BHEETIVIZELENAELGE-OTLESDT
LEZKIETIE. ETILOERITTELGL

FRZRKRIZTHETIVEERFE>IEMN?

AIC(Akaike Information Criterion 1973)

AIC = —2E[InL] = —2InL + 2k
CCT, InLIEABERLE. K
XETILDINSA—4A%

Akaike, H., "Information theory and an extension

of the maximum likelihood
principle”, Proceedings of the 2nd International

and Caski, F. (eds.), Akadimiai Kiado, Budapest:
267-281 (1973).

Symposium on Information Theory, Petrov, B. N.,
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AICDEK

HAIC = EE(ETILOTIEEY)
- INGA—BAB(ETILDEHES)

ETILOHTITFYE ETILD
BHEODN —FAIONEET S,

AICIE—EEZ =70y

LAL. AICIET—2HFIEPLTEED
ETILEBEIRT HHEERNLOIZYE L ALY
ELVOEIENH S,
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#{H: 7 P(0) &7 MQ(6) D EREE

HILINY DS AT5—iREk
P(6
j P(0)log )

0

IOk

AICOEHDEZA
BEDHMP () ENTDMETEEP(O)DAHILINY
D547 >—ihEk

P*(6)

jg P*(0)log (0) do

:f P*(0)logP*(0) dO
6

—:f P*(6) logP(6) df
7]
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AICOEHDEZA

BEOHHP(O)ENTDMEEPO)DAILINY
954 T5—IEEk
P*(6)

P*(0)1 do
L ( )ng(e)

:J P*(6)logP*(8) df | Const
6

—J P*(0)logP(0)do |ZZf 1+
9 ZAnlL

HOX TohOF— &

AICOEHDEZ A
—J P*(6)logP(0) do
0

. J P(6) logP(8) do
? < —E[InL]

LnLlZx—[m T—>—aell.
—E[InL]
~ —InL + k

InzEwmIMETNILELLY,
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il
P*(0)ZPO)ICEEHATLESE/ARI UL
OF—IZEDHHEDIEH#E RBLELY,

mR. AR BLEZRKIELTLEIDT:E
FENECY  ERTETILEZIFATLES,

AICIT—EZ -7 0y

EEIXETIVEERIZTBHENSTHEREL
HoTCLEI. ZCTEDFEHEEZDEETIL
DEHIS(NNTA=2H)ERFILT1ELTEZ
BWNEWTERNZ EARDhM S,

LAL. AICIET—2HZEOLTEENDETIL
BRI AEEMNLOITUELALY,

2019/7/29

34



RAXTIXETILDHEREEZD
m:ETIL, M:ETIVEHES, x . T4
p(x|m)p(m)
YL p(xlm)p(my)
. I RTDp(m)OBRI—1EEEZDE
p(x|m) DERRELBDETILEERTNIXLLY,
CCT

p(m|x) =

p(xlm) = j p(x16, m)p(8]m)do
®

ZRIALE LTS,

19 FOLE
RAZXH#ETTIE, — MBI, ETILERDT=6H
ICUTORBAEEZHEKIZTHETILEER
95.

E#E19
T—IXEMEELI-ET LMD AEERBEL
TREB XL E (marginal likelihood), ML &FEAR.

p(xlm) = j@ p(x10, m)p(6]m)do
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BIC(Bayesian Information Criterion)

BIAEEL, ETIL EIT/INSA—A TR A TE
MEELZ TGS, KUY, HEIZAWS
=12 BEDALE®D®EHTELELTBICAKED
bNT=, CNIEEHE—EEEEFD,

1
BIC = In(L) — Ek In(n)

CCT, InLIEEBEREE. KIEETILD/IND
A=A, nldT—2%.

Schwarz, Gideon E. (1978), "Estimating the
dimension of a model”, Annals of

Statistics, 6 (2): 461-464

MDL(minimum description length)

Jorma Rissanen [Z&YFEASNT-, MDLTIE.,
T—R3%FETILEFRAWTCERE EETIEDF
ERDORMEEEZS, CNIF/AXEED
T—ANLEKRDHASRAMEEHMETHL(C
H1-%. WIBICEF MG RAENREINT-
H . FDENML ( Normalized Maximum
Likelihood ) HbIRESN TS, EX, FE/
. BERN T — DT HEREREICA VSRR
EMNH D,

Rissanen, J. (1978). "Modeling by shortest data
description". Automatica. 14 (5): 465-658
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MDL(minimum description length)

NMLD 7 AT T7IELELMERIZEDLIITIZEE
It 5%, ZD=HIZIET—ADEYZH/83—2D
EEZITRTHZELTEHELZTNEGZSELD
THEEDOME. £-T—3IMR/N—R7%/\F3—
UNHBEINDTT—RRN—RBEBE I HYZ S,
BICO#KIE Z3ZELFLLEDELUTHLIMN
NML®DELIELTHETS,

20. TRl

T—EPETILEFRWTCHRBZTOEELGEMN
D—2II, KMDEZRDF AL ETONS.
DFAIRBEDE=OIZIE, zbE<{AL\VNED
(X,

p(¥10)
TiratnAplug-in distribution EREIEN 253
ThHa. LHL, 0 (FHEFETHD=DIZZFDY
DTINDEYEIZE>TIDRHITKECEL
T35 RXRAXHW7TO0—FTIE, 200 DIESD
=0 DEESTZEEL UTODESIZFH
NMEEETD.
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20. T
E#18
ETILm hoFEEINLEGT—2x 12X
Y, REDEHyY DaHmzaTHT5E
&, LT DO 5H % F 85 % (predictive
distribution) &I 5.

p(ylx,m) = j@p(yle,m)p(elx,m)de

B9 (ZIED ) N— A0 HmeERIn el
“IHEHMOFRD ML LTDXKICHES.
p(yIx) = [op(v|8)p(8]x)do =

n _ r(n+a+p)
y — n-y
f@ (y) 67(1-0) r'(x+a)r (n—x+p)

8x+a—1(1 _ H)n—x+ﬂ—1d9
n)FQhFDFOv—y+1)
x (y I'(n+2)
I'x+a)(n—x+p)

rn+a+p)
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B n! ry+1D)rn—y+1)
yl(n—y)! 'n+2)
'x+a)(n—x+p)
r'n+a+p)
(2, o, P ONBEDES
n! yl(n—y)!
PO & e TN T 1)1
x+a—1D!'n—x+L—-1)!
nm+a+p—-1)!

5110 (EEFR 7 %) FRIDEMy, 02) 21
p(p,0?) = p(ulo®)p(c?)

3 <a_2>‘f xp {_ no(u — Ho)z}( 2y-3v0-1
No

202

Ao
exp '—“EE;E

1 _ Ao + no(u — ug)
_ (Vo+1)—1 0 0 0
= (g?)7 2V exp {— 7572

]
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FRP ML 1

p(p, 0%|x) « (02)72
{ A +(no +1) (1 — u*)z}
expy—

(n+ng)—1

202

2 — 2 | Non(X—po)?
==L, A, =2,+S*+ i
_ NMolg +nX

*

Ng +n

TR L

p(xn+1|x)

:jjp(xn+1lﬂr az)p(u,02|x1,~; xn)d,udaz

CCT, p(xpsaly, o) x
(0’2)_16Xp {_ Xn+1—1) }

202
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p(Xp41lx) = ffp(xn+1lu.az)p(u,azlx1,--a Xp)dpdo?

f f vt o, (Xns1—)* + 8% +n(u — x)?
o (o exp | —

22
) 202

f f (6% exp[——{(n+1)(u D2 + 57

dudao?

vt
X — X 2
o [1+ |22 py
n+1S2
nv
f-1=L,__T
_ X+ Xp41
K= n+1

- — Xn+1—X

__C, t= T
n+
_52
nv

EHEEEHIBEREVDOLD MIZHED.
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21.7I)LAVEHETHILAEK
(MCMC;%)

RS MEH T BT EFE

NAZXEETIE, /135A—3DBERIMEHTEL,
%%htﬁﬁ%tgamfﬁiﬁéimé

p(61x)

= |

p(O) 1= f(x:10) = 7

PO = @) I, foxil6) d, |

Fm{-

argmaxg p(6]x) — MAPHETE(E < T
Eq[ p(0]x) ] — EAPHEETE s |

RFHIZMCMCTILTY X Ls

1. FTRYTY)G

2. ARAORYZAANARTAUT R
HDOMCMCT L) X Ls:
ASARY TG
INELRZTUEVTAILO

LIFTIE, ZRITT/INTA—4E0 =
{01,, 0k ) DERDTEMCMCTHTET
BHIEEETE
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1L X IRYTYY
BRI Tp(Olx)NBER
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=57 p(0,]x, 0\ ) M5
(XY TITNTEDS
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)‘—9:&0)%14:1#%%\35 _ﬂ-’“zm—ifﬁ'\%ﬁwwf
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TILaAYX L
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B IEEFR ST DINTA—RHTE
x;~N(u,02)ETBnED YT )bx =
(x4, X YEFTEELTINGA—R, o2 % HETE
INSA—ADEFERSMITY T T Al
HEEAH DD RELTSEN=®, CORTHENSE
BYU 3B EFTELL
p(Wp () [T, f (xilu, o)

2 =
PO = @) T, f el o) dit

LML, U TOEEMNERFRITFNETNERED
DT D1=8, T2 Al fE
p(ulx,0%), p(o?|x, w)

u, cPDEAMRMICT—HFIMZRET D&

n

1 o2

p(ulx,o%) = N(NZ xi,ﬁ)
l:

n — N2

p(O'le,‘u) = IG(%-I_ 1’ l=1(x21 ,Ll) )
A B E X EREN
2DT0YSIVTEHEIZFEINoDER
AR EENEESINTILS
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2. ARARNAANARTAVT R
EHAEITEMDEY T T TELGINE
ZIZF| A
Stepl:

IR DN A—REOD L DIFHIES %,

1= ZE 5 *n (proposal distribution) p(6*]0) H

oY)

# —Hf%(Z q(0*|@) = MN(6*|0,I0)
MNIZZRTIER S, IITEGITH, o

(E /N2 fE(0.015F)

2. ARARYZAANALRTAT R
Step2:
LTOFRIRERICEDVTEFHFETZEIR
p(e*lx)q(ele*)}

a(0*,0) = min {1, (0173 (8°[0)

(q(6]6)
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EAH
p(6 — 67) =q(07|0) a(6”)
p(6”—~ 6 )=q(6|6%) a(6)

a(0*) p(07|x)q(6]|6")
a(6)  p(6lx)q(6*|0)

FRIRERFERORAUE
ERAMMONBEAZERSZEL - ERE
(6l = PO fCil0)
Jp@IIL, f(x:16) do
LU, SRR DS E LS OE(5E 5 4
p(0°) [Ti=y f(x:]67)
p(0*1x) [ p(6)IIL, f(x;|6) d6"
p8lx) | pO T, f(x10)
Tp@) T, f(x;10) B
_ PO f(xi]6°)
p(0) I1i=1 f (x:16)
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3. ARAARY X with FT X

ARARYRANARTAT ATIL, INTA—43
MMOEMNTBE, NSA—AREINREZINDA

Al L, RiRTEEL ) Amski

KgY, BEANEFLGGRIENHD

ARARYRANAL R T4 X with £TR
INGA—RTEIZARARY ANA R T4
A=ETIE5FE

7ILaAYX L
Init @ = {0, - O} # FNEREZE ST LIZERTE
For loop = 1 to Max Loop:
Fori =1,---,K:
"REDEZMELELT 0,DIEHIE Z4E R
9;~N(9i, 0'2)

RIRERICEDZY ZRIRGEFEFA)

a(6;,6;) = min 1,———1——4——72}
( l) { p(@llﬁa e\l)
end for
IRED/INTGA—REFRE
end for

Bont=-YoTIEESEZEL LD YU TILEALL,
Fﬁtﬁ’mﬁfn'l' =518
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HUTILDER(N—2A)

ZILO) X LD YT
VI, EEICEKEFET 51=
o, —EBREYGTYLT
FRRYRLI-BODY T
)z RS -
AEE &R FF LTS o7 S
EHETETORRBZ/ N\—

A HR RS

2.0

0.0

ST ILDFER(A22—/N)L)

ARORY) ZAANA R T4 RIE, T ILRE
D ECAEE TS5 TILREBOIKE
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7IL3) X L (IEIERR)
Init @ = {0, - O} # WEAEZ S LIZERTE
For loop = 1 to Max Loop:
Fori =1, ,K:
RAEDEERT 5 ELT 9, DIZEEG,; B
9;~N(6i, 0'2)
BRRFERICE DT IR (F =X ZEAD)
* | { p(6; ], e\f)}
a(6;,0;) = miny1,————=
p(i[x, 6Y)
end for
If loop > /\—> A > HAR :
If loop % interval = 0:
MEDINTA—FEOTRTF
end for

Bant- 4 I ESEANCHEOHH BFEHE

22. (PERFR) METRIRERIRTE

s HARBRMELWWNESIMFER (T—43)
NoHIET HFE.
o #EtH{REn (Statistical Hypothesis)
« JFE{RERE (null hypothesis) : FEH It

Ho tZFHIRELEREEEZRL Hy, £ 9 5.

« ¥f3{RE% (alternative hypothesis) : IF
ERGGENFZEHN IN-LEETDIFERAIN SRR
%L H &ET B,

s BEKEq : A—HYHWRET HIFERREE
MTHEETHY, BHoTUBRERHREZEAL
TLEIHEEXRZRT.
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IRERIRTE D FIE

1 REARERH,, XIMRERH, ZRD5S.

2. /8 oNE=T—AOMEEEKD 5.
cAWBH#HEE T 09%) , F (F»
)
x? (2o f)

3. AWLZVA st ENERSMIZENTZITHRE-

TWANZERTHERpEZRDHS. plEX

IFERERMAE L MER L L EDN, BE
KEakUNhSHTHNIX, FBERRH,LZE
U RERH, B3 5.

I ERRTE
o REE(RER : 2 E AL
o WILRER : 2ZE MBI KERE
s —fREVIZy? #ET=EZX AL\ TEREIND
VCAWMEDHEEEIZLY MM ERT
95
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B : BEREI0D 2 HETE
X2 R

Probability

alZH& D < EHE

/

2—
roovale ek
plE<a — It
piE > a — JhiL

(RERIRTE EDERE R
cREDKE : plELBEKE a ITEKET 5.

ChITE-TEISRBIShSHHEE

°EFE%W%$ELU$,%OT%HLTL
f;ﬁ-—EO)i@Eﬁ (Type I error) &EFE(EhH

. %i:iﬁl‘iﬂi%ﬁh“E LA, IREBRERZEARL
%';;:iiwiﬂéﬁ (Type II error) EFE[EHN
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RN X7 7A—FIZK HKTE

« Bayes factor :
ZODNETIOFBLEEDLIZ K Y &
9 5.

c HHAMICEDMHMIMERENAETHS.

s TRty bEX MIALETILE
91:0(x1,x5) = p(x)p(xy), EBLGETILE
gZ:p(xlle) = P(x1|xz)p(x2)& L/T: & %0)
FEBAXEDL Bayes factor (BF)

X
_PpXlg,) BF > 1 : Jsf

BF = .

Ialb—3 3 UEER
~Type | errorMRIE-

2/ — FREINEICHIITHH IEESE
AWTEEZIT.

v MEHAEZRAW-BRETIET—4
#HEEHLI-ELTE
Type [ errorDBFEET 5HY, Bayes
factor TIXENEMIIZIREK T S &
9.
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EERHER - EERNTA—4%2:0.8
= :Type | errorDFEEER

10 50 100 |500 |[1000 |5000
BF
0.26f 0.0/ 0.02 0.0 0.0 0.0
d 0.16f 0.0 0.0 0.03 0.08 0.07
“ 0.17] 0.05 0.02 0.03 0.08 0.06

% BF: Bayes factor

FERFER - ERNSA—42:0.7
= :Type | errorFELES

10 50 100 500 [1000 |5000
o 0.23] 0.09 0.03 0.02 0.0 0.0
r 0.08 0.08 0.07 0.07 0.05 0.02
¢ 0.14 0.11] 0.08 0.07 0.05 0.03

% BF: Bayes factor
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EERIER - fERNSA—52:0.6
= :Type | errorDFEAESR

10 50 100 |500 1000 |5000
i 0.12 0.04 0.01] 0.01] 0.0 0.0
X 0.020 0.06 0.04 0.14 0.03 0.07
“ 0.08f 0.06 0.04 0.14 0.03 0.06

% BF: Bayes factor

Y2al—3 3 UER2
~Type 11 error DIREIE-

2/ — FEINEIZRETHIEESE
FAULTEERZITLY, Type I error
DERLERLPEZRILT 5.
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EERIER - HEFER/INTA—42:0.8
% : Type Il errorDFEA R

10 20 30 40 50 100
BF 03 029 0.19 O0.11] 0.02
2
X 0.61] 042 0.19 0.1 0.02
2
G 049, 032 0.18 0.11] 0.02

2019/7/29

% BF: Bayes factor

FERIER - RN A—42:0.7
#x : Type 1l errorMFEER

10 |20 |30 |40 |50 100 |200
BF 0.62 0.61] 0.45 0.44 0.31] 0.09
X 0.89] 0.75 0.43 0.39 0.23] 0.02
6" 0.72] 0.65 0.43 0.3/ 0.24] 0.02

% BF: Bayes factor




RERIER - RS A—-5:0.6

= :Type 1l errorFEAESR

20 |50 [100 [200 [500 [1000
BF 0771 07 065 033 005
X* | 073 o062 054 019 001
2
G 073l 061 054 019 001
% BF: Bayes factor
{RERIRTE D LLER

WNEDRERRETIL, ERAFLRETRLT
Type IRENZLDICH LT RA XERETIE
AHARICELLMRERZR ST ENTED,
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