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e Kass & Raftery (1995)
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* Bernstein—von Mises theorem (e.g., Van der Vaart, 1998;

Nickl, 2013)

en — coMFHL I : (TL_EET M 2o < DRI B &,

EURZED T T, ) (5 A— I DB TTH

MLE C B \n —11(00)0>|-%Eﬁ7fﬁ (CYNER
ARSI BDE, MBOERNMEDNTHDL

- BIEIZAROEF, & (FE/LDIE

a

NZF 5D D



HEERAVFEROME | AN XHEA

|I|n|

» FRDMEDEDPr(0 | y)°ERDMODHARHED =

| OPr(0 | y) dO(IEEAAEE

« T8I ﬁﬁPr(Y

y) = | Pr(Y | ) Pr(0 | y) dO/\ND/R[FHD

CRRYI=ESt Y =S

=52

-%&ﬁmb'ﬁﬁmTLMTﬁé &, nhKElFnide
ERAHEEEZ(EE L ﬁﬂj(t_k_jb\_cm) <

AT ETRRWZE(ICIEIRETEDERTIRD (B,

2006, 2012)




SZ Xk

Wasserstein RL, Lazar NA. The ASA's statement on p-values: Context, process, and purpose. The American
Statistician 2016; 70(2): 129-133.

e Casella G, Girdn FJ, Martinez ML, Moreno E. Consistency of Bayesian procedures for variable selection. The
Annals of Statistics 2009; 37(3): 1207-1228.

» Kass RE, Raftery AE. Bayes Factors. Journal of the American Statistical Association 1995; 90(430): 773—-795.

* Gonen M, Johnson WO, Lu Y, Westfall PH. The Bayesian two-sample t test. The American Statistician 2005;
59(3): 252-257.

* Rouder JN, Speckman PL, Sun D, Morey RD, Iverson G. Bayesian t-tests for accepting and rejecting the null
hypothesis. Psychonomic Bulletin & Review 2009; 16: 225-237.

* Van der Vaart AW. Asymptotic Statistics. Cambridge University Press, 1998.

* Nickl R. Statistical Theory. 2013. Available at: http://www.statslab.cam.ac.uk/~nickl/Site/__files/stat2013.pdf
o BER. REGEMEFBER. FRILLARRINEE, 2006.

- BBR. R4 AfstDEmEFAE. J0OF %, 2012,



HEMNE

« HH(Z703FHATRS A RODFRAET 1+ A D W

>3>%

??ﬂﬁWbﬁ%L@thWﬂLEDTM‘
ﬁfr A+DIREDHNZ 4 HDEBONEITH,
()

Tl —> 3> CAWETOISAIRED

AU TCTWLWET
* http://nshi.jp/

= 9. ANIE
C BT

EE ST/


http://nshi.jp/




A XAIHETE (Bayesian Inference)

¢ )\S A —H0,2FF DMERZINYDEEM M %2, ER
;751973\9 (CFLWLC c"?%ZKuC‘ZT@ﬁE—.—Q;&Y@x

s ﬁ%ﬁ MEHRT (Y6 =6,)

« T—HIDMFY|0 =0,) DU TU T EHRT
« BRIDMIES > A LIRS A—=FD530 : Pr(0)

« BEEDMIIT A LIRS A—SFDEAHEDEA(TE
310 1 Pr(0 | y)

* D “K“} LDOH ETC,
sTEAJEE ChD

|I|n| .|I|n

Jlnl

S DMIEINRAADFEBZFES>T




Bernstein—von Mises theorem
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