Hierarchical Bayes estimation for 7 under the prior i ~ Gamma(5, ), 

where we use the hyperprior  ~ Gamma(C, D):

From WinBUGS:
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Empirical Bayes estimation for 7 under the prior i ~ Gamma(5, ), 

where we estimate  using the MLE based on q(X | ):

(See R code on course web page)
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Posterior summary statistics:

Mean

2.5%

50%

97.5%

6.533

3.261  

6.336 

10.922



_1363414920.bin

