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′𝐵𝑡 + 𝑒𝑡

′

𝑥𝑡 = (𝑦𝑡−1
′ , … , 𝑦𝑡−𝑝

′ , 𝑤𝑡
′ , 𝑧𝑡−1

′ )′ 𝑝 𝑦𝑡

𝑤𝑡 𝑧𝑡−1 𝐵𝑡

𝑒𝑡~ 𝑁(0, 𝑆)  

𝐵

𝑏𝑡 = 𝑣𝑒𝑐(𝐵𝑡):

𝑏𝑡 = 𝑏𝑡−1 + 𝑒𝑡

𝑢𝑡  ~ 𝑁(0, 𝑄) 𝑄 𝑏0
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𝜋(𝜃|𝑌) =
𝜋(𝑌|𝜃)𝑝(𝜃)

𝜋(𝑌)
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𝑏0 𝑆 𝑄
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𝑡 = 1

∝
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𝑇0 , 𝜏0 , 𝜏1 , 𝜏2 , 𝜈1 𝜈2 𝑇0 𝜏0

𝑏0 𝜏1 𝜏2 𝑆 𝑄 𝜈1 = 𝑠 𝜈2 = 𝑞

𝑇0 = 0.

𝑏0 = 0, 𝐵0 = 𝜏0𝐼, 𝑆 = 𝜏1𝐼 𝑄 = 𝜏2𝐼
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0.999 3.563 1.370

-8.302 -4.246 -6.394

-3.148 -2.586 -2.263

3.817 2.907 3.940

-1.760 -1.615 -1.781
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0.219 -0.230 1.509

-1.382 -0.455 -2.483

0.460 0.862 -0.363

0.683 1.372 0.201
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0.791 0.411 0.366

0.409 0.836 1.211

1118,00 0.827 0.875 1.082

-2.979 -1.476 -3.028 -1.866

0.425 2.231 1.488 1.856
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𝑇0 = 0, 𝜏0 = 5, 𝜏1 = 1, 𝜏2 = 0.01, 𝜈1 = 5, 𝜈2 = 5.
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