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No. ylt y2t ml1(t) m12(t) cli(t) cl2(t)
1 22.0348 22.5433 22.779 22.465 0.93787 0.00727
2 21.18074 20.27561 21.30316 20.52948 0.265545 0.333256
3 20.86601 21.28593 21.50407 21.20251 0.00 828 0.174275
4 21.31146 21.94511 22.29902 21.94621 0.102461 0.00536
5 21.22128 21.91555 21.57943 22.7269 0.169724 1.735713
6 20.14882 19.86653 20.2429 20.36975 0.139249 0.457062
7 21.95936 20.71319 20.6107 20.8407 0.268815 0.00898
8 20.7247 20.86563 21.61511 24.4971 0.140823 1.585737
9 21.97083 21.39857 21.93965 21.75659 0.007966 0.003501
10 22.07034 23.24261 22.13148 22.82185 0.005282 0.374031

Y e
o?=1 lie g N Aalrally (aldld) @jﬂ\

No. ylt y2t mll(t) ml2(t) cll(t) cl2(t)
1 21.84224 22.56135 22.52908 22.4138 0.62761 0.00873
2 20.63429 19.35423 20.80742 19.71326 0.375537 0.471295
3 20.1892 20.78305 21.09155 20.66507 0.117098 0.246464
4 20.81915 21.71527 22.21579 21.71682 0.144906 0.007254
5 20.69161 21.67346 21.19812 22.82081 0.240026 2.454578
6 19.17493 18.77571 19.30798 19.48737 0.196928 0.646384
7 21.73542 19.97306 19.82813 20.1534 0.380165 0.12576
8 19.98935 20.18865 21.24857 25.32424 0.199152 2.242524
9 21.75164 20.94235 21.70754 21.44867 0.112659 0.004949
10 21.89237 23.55021 21.97883 22.95517 0.074709 0.52896

¥ Jgaad)
07=15 laiis g Aalrall galddl a5l

No. ylt y2t ml1(t) m12(t) cli(t) cl2(t)

1 21.69441 22.57514 22.4234 22.362 0.55422 0.0093071
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2 20.21498 18.64724 20.42702 19.08695 0.4599372 | 0.5772166
3 19.66986 20.39718 20.775 20.25268 0.1434149 | 0.3018544
4 20.44139 21.53891 22.15191 21.54081 0.1774709 0.008849
5 20.28519 21.48771 20.90553 22.89294 0.2939706 3.006257
6 18.42763 17.93869 18.59059 18.8103 0.241187 0.7916557
7 21.56358 19.40515 19.22764 19.62601 0.4656037 | 0.1540242
8 19.42509 19.66918 20.96731 25.9589 0.2439088 2.746488
9 21.58345 20.59228 21.52944 21.21238 0.1379783 | 0.00 60612
10 21.75581 23.78625 21.8617 23.05746 0.009149 0.6478407
¢ Jyaad
02=0.5 s g, dalrally aldl) a4l
No. ylt y2t m21t m22t c21(t) C22(t)
1 22.0348 22.5433 22.4898 10.41571 0.1585 0.515706
2 21.18074 20.27561 20.7837 -0.38913 0.540386 0.389129
3 20.86601 21.28593 21.35052 -0.58115 0.060483 0.581148
4 21.31146 21.94511 24.61918 -0.60559 0.6584 0.605588
5 21.22128 21.91555 22.22526 -0.81372 0.874138 0.81372
6 20.14882 19.86653 20.33711 0.434601 0.598001 0.434601
7 21.95936 20.71319 20.44525 -0.2117 0.493577 0.211698
8 20.7247 20.86563 29.59869 -0.22825 5.063447 0.228251
9 21.97083 21.39857 20.32615 0.79523 2.162261 0.79523
10 22.07034 23.24261 22.15811 0.138256 0.315276 0.138256
o Jsadl
0221 lais g Aalraly Galdl) gyl
No. ylt y2t m21t m22t c21(t) c22(t)
1 22.0348 22.5433 22.2023 10.5879 0.000768 0.6878
2 21.18074 20.27561 20.07279 -0.55031 0.764221 0.550311
3 20.86601 21.28593 20.87438 -0.82187 0.08553 0.821867
4 21.31146 21.94511 25.49703 -0.85643 4.529411 0.856432
5 21.22128 21.91555 22.11142 -1.15077 1.236183 1.150774
6 20.14882 19.86653 19.44122 0.614619 0.845701 0.614619
7 21.95936 20.71319 19.59414 -0.29939 0.698026 0.299386
8 20.7247 20.86563 32.53887 -0.3228 7.160636 0.322796
9 21.97083 21.39857 19.4257 1.124626 3.057913 1.124626
10 | 22.07034 23.24261 22.0165 0.195523 0.445865 0.195523
T Jesad

G215 Ltis §, Aalnall (aldl g5
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No. ylt y2t m21t m22t c21(t) c22(t)
1 22.0348 22.5433 21.9975 10.72003 0.004595 0.820025
2 21.18074 20.27561 19.5272 -0.67399 0.935975 0.673991
3 20.86601 21.28593 20.50903 -1.00658 0.104761 1.006577
4 21.31146 21.94511 26.17057 -1.04891 5.547353 1.04891
5 21.22128 21.91555 22.02411 -1.4094 1.409405 1.409405
6 20.14882 19.86653 18.75377 0.752751 1.035768 0.752751
7 21.95936 20.71319 18.94106 -0.36667 0.854903 0.366672
8 20.7247 20.86563 34.79493 -0.39534 8.769859 0.395343
9 21.97083 21.39857 18.73477 1.37738 3.74516 1.37738
10 | 22.07034 23.24261 21.90783 0.239466 0.54607 0.239466

V dgad
0°=0.5 Ladic dyaail) Ailaay Galdd) ayj gil)

No. ylt y2t mupl mup2 vupl vup2
1 22.0348 22.5433 22.5195 22.4388 0.4418 0.006167
2 21.18074 20.27561 21.62235 20.69715 0.193501 0.274948
3 20.86601 21.28593 21.56179 21.17387 0.153233 0.195628
4 21.31146 21.94511 21.50297 21.8875 0.134502 0.399686
5 21.22128 21.91555 21.68815 21.6734 0.795 0.203615
6 20.14882 19.86653 20.30251 20.6184 0.130095 0.311337
7 21.95936 20.71319 20.93694 21.02546 0.435302 0.234682
8 20.7247 20.86563 20.98255 21.08141 0.142399 0.108734
9 21.97083 21.39857 21.87843 21.2972 0.5465 0.131058
10 | 22.07034 23.24261 22.004 22.51991 0.81 0.123818

A Jgal)
0 2=1 Laie Epaail) Ailaey Galdd) ayj il

No. ylt y2t mupl mup2 vupl vup2
1 22.0348 22.5433 22.52761 224132 0.62481 0.008722
2 21.18074 20.27561 21.25881 19.95038 0.273653 0.388836
3 20.86601 21.28593 21.17318 20.62457 0.216705 0.276661
4 21.31146 21.94511 21.08998 21.6338 0.190214 0.56525
5 21.22128 21.91555 21.35186 21.331 0.112471 0.287959
6 20.14882 19.86653 19.39228 19.83908 0.183982 0.440297
7 21.95936 20.71319 20.2895 20.41468 0.6156 0.33189
8 20.7247 20.86563 20.354 20.4938 0.201383 0.153773
9 21.97083 21.39857 21.62096 20.7989 0.772 0.185345
10 | 22.07034 23.24261 21.79856 22.52815 0.114554 0.175106
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1 de)
0 °=1.5 Ladic Enaail) daleay Galdd) a5l
No. ylt y2t mupl mup2 vupl vup2
1 22.0348 22.5433 22.53382 22.39409 0.7652 0.10682
2 21.18074 20.27561 20.97986 19.37737 0.335155 0.476225
3 20.86601 21.28593 20.87498 20.20308 0.265408 0.265408
4 21.31146 21.94511 20.77309 21.43913 0.232964 0.692293
5 21.22128 21.91555 21.09383 21.06828 0.137748 0.352675
6 20.14882 19.86653 18.69384 19.24106 0.225333 0.539252
7 21.95936 20.71319 19.7927 19.94602 0.753 0.40648
8 20.7247 20.86563 19.8717 20.04292 0.246643 0.188333
9 21.97083 21.39857 2142341 204167 0.946614 0.227
10 22.07034 23.24261 21.64091 22.53448 0.140299 0.214459
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BAYESIAN DYNAMIC HIERARCHICAL ESTIMATION WITH
STIMULATION

ABSTRACT

Gamerman and Migon 1993 have presented a work describing the dynamic hierarchical
models. These models which have been described by them use a system involved with
linear equation: first equation called the observation equation, the second one called the
structure equation, and the third one called the system equation. This work differs from the
work which have been done by Harrison and Stevens in 1976 where they have described
the dynamic linear models by using two equations: the first equation was called the
observation equation and the second one called the system equation.

In this paper we have presented a comprehensive review for the linear dynamic
hierarchical models, and simplifying many concepts related to these modals, since the
information available were either inefficient or they have been presented in a complex way.
A simple review for the non-linear dynamic hierarchical models was presented as well. We
have applied the theoretical results on generated data through using Simulation Technique
for one chosen model which have presented by Gamerman and Migon 1993 which is called
Linear Growing Exchangeable Means.


http://www.uchicago.edu/fac/pradeep.chintagunta/more

