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> swiss.bdst <- MCMCregress(Fertility~Agriculture+Education+Catholic
+Infant.Mortality, data=swiss, burnin = 1000, mcmc = 10000, thin = 1)
> summary(swiss.post)

Iterations = 1001:11000
Thinning interval = 1
Number of chains = 1
Sample size per chain = 10000

1. Empirical mean and standard deviation for each variable,

plus standard error of the mean:

Mean SD Naive SE Time-series SE
(Intercept) 62.0820 9.75835 0.0975835 0.0975835
Agriculture -0.1538 0.06894 0.0006894 0.0006723
Education -0.9782 0.15212 0.0015212 0.0015212
Catholic 0.1246 0.02945 0.0002945 0.0002945
Infant.Mortality 1.0753 ©.38785 0.0038785 0.0038785
sigma2 53.9003 12.37564 0.1237564 0.1399208
2. Quantiles for each variable:
2.5% 25% 50% 75% 97.5%
(Intercept) 42.96315 55.5923 62.0890 68.4122 81.46942
Agriculture -0.29126 -0.1995 -0.1535 -0.1074 -0.02082
Education -1.2799%6 -1.0778 -0.9786 -0.8768 -0.68357
Catholic 0.06697 0.1049 0.1243 0.1444 0.18293
Infant.Mortality ©.30498 ©.8190 1.0739 1.3307 1.83538
sigma2 34.79708 45.0713 52.1649 60.6398 83.16363
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> geweke.diag(swiss.post2)

Fraction in 1st window = 0.1
Fraction in 2nd window = 0.5
(Intercept) Agriculture Education Catholic
0.5021 -0.2424 1.0638 0.9029
Infant.Mortality sigma?2
-0.8999 1.1620

>
> raftery.diag(swiss.post2)

Quantile (q) = 0.025
Accuracy (r) = +/- 0.005
Probability (s) = 0.95

Burn-in Total Lower bound Dependence

M) (N)  (Nmin) factor (I)
(Intercept) 4 7482 3746 2.00
Agriculture 4 7420 3746 1.98
Education 4 7482 3746 2.00
Catholic 4 7542 3746 2.01
Infant.Mortality 4 7420 3746 1.98
sigma?2 4 7482 3746 2.00



