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Parameters 𝜃, 𝜆1, 𝜆2, 𝛼

Higest

Posterior

Density
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𝑝 𝛼, 𝜃, 𝜆1, 𝜆2|𝑥 ∝ 𝑝(𝛼)𝑝 𝜃 ⋅ 𝑝 𝜆1|𝛼 ⋅ 𝑝 𝜆2|𝛼 × 𝐿(𝜃, 𝜆1, 𝜆2)

− 𝛼 + 112 − 𝜃 𝜆2
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𝑝 𝜃, 𝜆1, 𝜆2 ∝ 𝑝(𝛼)𝑝 𝜃 ⋅ 𝑝 𝜆1|𝛼 ⋅ 𝑝 𝜆2|𝛼 × 𝐿(𝜃, 𝜆1, 𝜆2)
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111

𝑝 𝜃, 𝜆1, 𝜆2 ∝ 𝑝(𝛼)𝑝 𝜃 ⋅ 𝑝 𝜆1|𝛼 ⋅ 𝑝 𝜆2|𝛼 × 𝐿(𝜃, 𝜆1, 𝜆2)

𝑝 𝜃|…

Not a known distribution,

But a finite number of

values for theta, we need

the partial sum of 𝑥𝑗
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Diagnostics
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CumsumTrace plot

Have removed the 1000 first



Results
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𝑛 𝜇 −
1

𝑛
𝑥

2

= (𝑛𝜇2 − 2𝜇𝑥+. . )

𝜙 𝑧;Mean, Var ∝ exp{−
1

2
⋅
1

Var
𝑧 − Mean 2 }
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𝑐1 𝛼 −
1

𝑐1
𝑥

2

= (𝑐1𝛼
2 − 2𝛼𝑥+. . )
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𝑐1 𝛽 −
1

𝑐1
𝑥

2

= (𝑐1𝛽
2 − 2𝛽𝑥+. . )
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𝑝

1
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7.8 a Gibbs for  

• Initialization
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Given in text



7.8 a Gibbs for  

• Gibbs sampler
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7.8 b) Gibbs for 
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