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GK = 513 G’;(El 4 EJ:)
nom



Some examples:
1 An otd enygmilc emomple  Behvens - Fisher (1929 (1934) 4 Ghosh Kim (35 (2001)

iy y4in N G\:-
H "’ /U.; I'HEVC'E"L Q?L:/}l-/ll
Yai, -y {an N Mo Gy
A D (G, G
Gk M=o’ a (R4 R)
Some s tmulalion ‘ n o m o G e
€ numbdexs: (rae A 4 5 2

Nominel 5% 95% pornls bq Jar wws meThods

Nem nel 5% 5%
Je{{reys 3% 991 %
I(im Ghosh 1.3% 93.9%
Auc haleo 13-2% g6-9%
St Lk +25% 95 8%
Sim 95% Cimils (48 , 914 (94-9 .95./%) N=/00,600



Foqe @ Not-00- ofd W&m?ee_
Power transformed negress ton  BoxGox(1944,1982)

g = (e px raz) 20w N (0,0 naq

TntevesT : How g depends on
Huvjbeﬂ ?

Chen Lockhaet Stephens Q002 C3S
Magbe /2/cr ?



Foqe @ Not-00- ofd W&m?ee_
Power transformed negress ton  BoxGox(1944,1982)
U
g = (e px raz) 20w N (0,0 naq

TntevesT : How g depends on

Marbe /3 E
Chen Lockhaet Stephens Q002 C3S
Maybe 2/a °
. L ~
Camnertt: B (ot paca) £ E(y)],,

Simulalons n PfUﬁ‘f@SS..,

Complcalions :
Powta F\MSQOTM: (B"fl nuwanber
CPU oweals )
I n(o mMaELeLx gocs ot'ng wla |

)?o wev



Clbsve e,pca.mpfe.S') QpporX cond.lioning Sumuldions gtoba(
Tf'U) case wheve exocl condilitoning

Ex Cwnent. Non Novmel negession

Yy, = +/s:r; 4+ G 2, 2, ~ Student(#)
n=7
Ol X -3 2 ! o 2 3

y -248 -402 -29/ 22 -38 --28 -03
from (a=0  pB=1 G'=r‘

Bedard, F,Wong



(bove examples, OLppoC cond.cfioning Sumuldlions gtoba(
Try case wheve exacl condilioning

E‘X o Cwme.nt N on Nov mal hﬁﬁiﬁsmoﬂ

Y, = +[ssc; 4+ G 2, 2, ~ Student (#)
n=3
O x -3 -2 - o [ 2 3

y -268 -402 -29/ 22 -38 --28 -03
from (a=0 = G'=r\

B

Teat 1-sialeslic =~-+/22138

SSTV2
1 (S39)

Jndkovdex P < /05255
what w Gue p-value 7

MCMC ond wnleresTing fh:’nqs !

Bedard, I, Wong



Y= o +f$fr£ +G 2 2, ~ Student(#)
n=7
Distn o4 (awfg)&)‘ (@, b, C) LS ﬁmstduateem‘jh

-F(ﬂ‘bjé): C Aq ﬁ{' + [a-"'bxi"'bdi.]z }-*

MCcMC  Pregosel [\ (0,:39)
4GS0 dump SO ; hepext 5000 5M

Record whether' t < ¢/05 255"

f:“:-/mes SD= ‘002

Recal| 3nd crden P°:-/o52‘3



Y, = +f59c; +G 2, 2. ~ Student(#)
n=7

In molion ---

-4
\

: , o
'ﬁ‘(B)L(Gﬂt 1IT { I+ ;g-,_[‘:\rq“;w..lz] 5 T

3na (rleutate.  A(1) "Tvue P= ’
oveen ! E(p) 1} Lokebihood.
based
) \/ [ ("ﬂ alger dhm

VmLEu) by MCMC (adapd +o asymplolec- smeoTh £1)

How dlo f¢© ‘R:MC?
W w 3ad ¢ MCMC do”



whexe o ---
More Lukelihooot £ p-velues

Move condilioning
Msre ?Yt.ors
less au_b_]ec.ll.ue

[ess Iu,r_f
Tt juust one d.csc.L'plme

Thank qou/

C Ten fhe Dean !
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