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= 8ICh Monte Carlo EM £ 112|&S A6t AlSd01&0 2 (S—1Nt,=0 (36)
ot AAE HIOIHE 226t EM 212IS2 AMSE = UlH mEEin '
(310161125 "
U, = ——— (37)
2.9 BMA(Bayesian Model Averaging) e
AEUXMOl EH F20AN 22 ESAHS DNAHGIA 2= & o
SO} UL 5, 2ANSS 090 AHOZLE DUS MFoe o
SHE NHOIH, DU NN BHO SHAMES N0A UE & uf=1. wu; =0 (38)
It L) 0l2E 220 ARE DU DTS =22 Jtsot Owrmir7‘WWHEQNEWw)WHPHWHWHE
Ot &t ?I&s 22 Welll & =5 UCH BMA(Bayesian 2| =@ A (principal component)Jt  €Ch. 0 S0IE
Model Averaging)= Olcist 28 S=adS 22 & 2= & correlationS AHE5H0 PCE g =& 2 H301[31]. =
2 Ha3stCH16][17]1[30][31]. 28 [34]= PC 24 JIHS MES stsotle M0 Hsst o
BMAE Ci21t 20| =422 HBoIH dFE == UCH 2t = FAISHD UL
AJb SR8 HE0IetD dHH OIOIE DI =[S M, A0l O
St 0l =(posterior) &2 Ctsu 2 L. 3.2 8
K = =Z0Ad= Ogst 20H0M &E&5= ASdIold A9
p(A|D) = E (AlM,, D)p(M,|D) (29) Bayesian =20l CHot0d =2l5tUCt. Bayesian =2 Markov
k=1 o Chain Monte Carlo AI2d101& J|8 ZEE0 SEH0| =0IXl
[V MK_E SOICH el 2 M2l 0l EE2 Bayesian HA 22 200 HECH £2 SUE WH & R 2 oIt &
delol 2ot Ctsw &js*l",r \p(1L) ZTHIE HIOIHE a2z 0l2fst e MNE5H £E2 ZUE W
p(DIM, )p(M, HE Aoz Lol
p(M|D) = — (30)
Ep DM, )p(M,) 27 23
n=1 [1]Athanasios Papoulis, S. U. Pillai, Probabmty Random Variables and
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