
7 #%

 ����AB� oýàá� Intel(R) Xeon(TM) CPU 3.20GHz, 1.00GB�RAM

3/�YZ �/ñ�ÒÓ�{� (n)2��� (I)����CPU(seconds)���k

l�

I = 3, J = 7 n = 1 n = 3 n = 5 n = 7 n = 9

Bayes 0.00E + 00 0.00E + 00 6.25E − 04 2.09E − 02 0.2784375

Gibbs sampler 3.3642190 3.4640620 3.4393750 3.3581250 3.1967190

q-B 0.00E + 00 0.00E + 00 1.56E − 04 0.00E + 00 1.56E − 04

AVS 0.00E + 00 0.00E + 00 0.00E + 00 1.56E − 04 3.12E − 04

I = 5, J = 6 n = 1 n = 3 n = 5 n = 7 n = 9

Bayes 0.00E + 00 1.56E − 04 6.25E − 02 1.8740630 49.9212500

Gibbs sampler 7.1796880 7.2260940 7.2240620 7.1001560 6.4550000

q-B 0.00E + 00 0.00E + 00 0.00E + 00 0.00E + 00 0.00E + 00

AVS 1.56E − 04 0.00E + 00 0.00E + 00 3.12E − 04 0.00E + 00
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AVS2Gibbs sampler 4°ïæç�¡��èé�1 6.12 6.2Ä�ñ¿wT:�

{�îÆ°ï�¤�αîβ'(D®A��b�Þ¨ê,6�����ZOYZ

%&�C+Å�® 1��q-B�¡�Å¨ê�¥@1êë�ßà^_�� 0 < C ≤ 2

���ê q-B�¡��¨ê�2@�w'� q-B�8B���OFOÏ` Jiang and

Dickey(2006)`Ó�αi = βi+�¨��02��0�ßçO¾�� 2 < C ≤ 5��q-B

2AVSK9��������±�Àô�®�l�ÀôÀ�y'FKLA�@�À

w'��8B���Ol�C > 5��Ä����op/AVS¡��¨êO¾��

1êëßàYZO%&�9α+ ≤ 10���{�ã���a�Gibbs sampler���±

���À�E�2AVS���±�s#��ÑR��y'@���Gibbs sampler�

��±��À�E�ghiGibbs sampleryÕ/������y'YZéR�ë�

Gibbs sampler�á¡��EéwøC+��À1>��q-B�AVS�8B���O

��~M9x}!��È0 �q-BîAVS2Gibbs sampler�8B����θ¡

����¼�YZ¹�Ã 6Äêë�y���£·Æ°MN/�¿À�{����

��±�º»H (¤S¸´HA-1îB-1îC-1)'(¹º��±�º»H (¤S¸´H

A-2îB-2îC-2)OM9e=FGº»Hw'ã��ö�Æ°¤��u>��`·¡

�A�ÁÂ�klO

��{µyì�Æ°MN�YZíá� I = 5�J = 62 I = 8�J = 9�op�

E Qi.iα+ ≤ 10��{�ã��op�=���� (I)���Gibbs samplerÕ

/���Ø�î���l�@�AVSyá�¡�ßàO�Gibbs sampler2 q-Bïà

!è�y'@�YZw'Í�ð���Gibbs sampler�YZw'�� �AVS�8

B���>?¡��s�op/2�â³��ÝßàØÙQiO

33


