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Gl(m)

P1 (m)

D1 (m)

D3 (m)

Dg (m)

M,
M,
M3

42.32923
24.39680
41.74116

12.07562
22.07313
48.52312

54.40485
46.46992
90.26425

121.6942
80.57495
156.8096

274.6113
144.6363
308.4895

M,
M,
M;

42.32082
25.41024
43.20689
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21.00597
56.93528

54.39645
46.41620
100.1422

121.6678
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274.5355
131.2165
326.2477
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42.32082
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42.45724
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274.5348
152.4940
319.3089
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A% B
0.7031870
0.0142196
T 1 0.4009477
0.8446819
0.0145143
7 | 0.3691046
0.8470752
0.0145144
T | 0.3686798

QJ 37 A A CODAE A& 3 Geweke(1992)2] HHH-& o] &3}
olm] 2 MEE 30,000 ¥HE T RS BE3 4 whet
£ 2 (Gibbs output) 22 ©] &34 th

0.1710739
0.0000243
0.4446456
0.2442662
0.0000241
0.3650596
0.2453275
0.0000241
0.3638609

A2 AEHY +99L
o 94 & BAsA
A w2 100788 Q2
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3, 4 el 2ol A, 47 £70E Hol AL BY AHE AMA y,.p0l H
100708 &5 X & ut8 ATt 44.5), (4.6) 223 (4.7)°] B H Gi(m), P(m) 2L
23 Di(m)e Z4Z 78 4 AAJL, 60l e AbA B2 A 712 Hejoll e} 741F5 X k8
1,37 92 WA A 7HEA 2 ghE& & 5.20] AGith & Aottt B M9 P(m)9] &
ol 23 M9 R AdAcg Hoh TR T Gr(m)S 7HA gtk g ASE A X,
Gr(m)Z dtA o RFo] Exsf Ao wet S713te A& BHh k= 1,3,99 AHA
TELILIIY 3¢ 28 Mol thd De(m)] ghol 7H3 2 g7] wl2o 88 Aol sht9l
HE F RYo HHY RYPor MHFEE Ao o] dHolgt & £ Itk BY AL k9
grolvt Abd B2 Hejo] WA FATh k = 3,99 A Ge(m)H P(m)e] A 3o
Gi(m)Z Pi(m)8 A} v e2, k=3,99 B Ge(m)F P(m)9] g& E 5.20014
Aetgeh 242 AbA EXo oA, & 532 2 M9 6,,6,9 79 A B B
e Uebdth 39 1,28 2Y Moot A AR E 61,60:00 tid AR, A S BERSES
Zz yepdth 9714 F2 A(—)2 AAEZ 1, & G(2 x 1072,1), FA(--- )2 10079)
A28 g o] &8 AFEEL T & UehdTH

5.2. 2H A2

# 5.4°] Fo1X A& & Stangl(1991)At52] dH Holth 9 A8+= 71H 1,2, 3,4 18
359 oA e A 713 F HA g (T A AME 3 T £ mAg)eR
F4H A At oA T X7 oA, BA7F $&F o] ALE w 7R 2] A 7o] 7| EH o
Atk A71A, $E& IA B2 7l n =159 71B 19 & LA AHE 202 A45E
712 ¥k & 54004, e BHXA) (t,6)°0A tix ALY frixY Aol s F
E A QR E e AXNFFoIth &, 4 = 12 94 B/ S5 AdHA gL
u gt Artd w7t Aele A $& FA7 AL AL E AR g8 289
o 5.1.83% Zol Al 7HA] 28& 1YIJEE Sk Mi(AS 2H), M(3F Ho) st
HE d 28), Ma(F N RE2E 71 E-2 8otk whef 92]71 o] B8o] X4 B
Folgtn 7RI A = A& B 000392 ¢ 5 Yok wakA], AFA FFZ o)
0.003°] S ABtI gol thet AFA Bab-E HIAZ|BA AHE B0 3 AgAdL goll
AZA A BE FHE g Zo] £ 7R F9E 2= A &,

Al BEXZLO~G(3x107%,1.0), A EZ II:  ~ G(3 x 10-6,1073).

® 5.4. 3 $2A A=
(105.143 , 0) (74.571,0) (102.143,0) (8.429,1) (108.857, 0)

(106.429, 0) (13.429,1) (105.143,0) (83.000,0) (27.286,1)
(104.000 , 0) (83.000,0) (98.000,0) (98.000,0) (88.000,0)

= v} rol BE A BEE QoIAG Zo) FY BEe} B ATk AN, A2
AE7 A8, old), 3 30,0008 Y& 2L B Geweke FAFE o83 £
WAL ZASATH 10099 B2 A (ye)E T 3, A(45), (46) LR (47)) 3D
Gi(m), Pe(m)Z De(m)& 22 A4bstel, 1 A5HE & 550 Ak o] 39 =7} 8
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o] 2% A= 97] & AFAoz AL dd Byo] A nyolgt AAH + 9
o 238y, ® 5.5014 & £ U= o] M9 Dk(m)o] = 742 AFA Bzl ALs) 7l X
k=1,3,9 98 743 e gL ANEE A% 289 Mol HAo] Ak

¥ 5.5. AE 2P 5o 3t Gi(m), Pu(m) 2B 3L Di(m)

Gi(m) Pi(m) Di(m) | Ds(m) | De(m)
M, |6.841372 11.0176 17.85934 | 27.87381 | 46.34124
M, | 11.46738 57.25982 68.72720 | 87.42741 | 133.2450
M; | 130.0802 44.82274 174.9030 | 430.9051 | 1183.904
XA 2 11| M, | 6.842966 11.02188 17.86485 | 27.88225 | 46.35691
M, [ 10.41218 53.67030 64.08249 | 80.63152 | 120.0999
M, |113.3095 72.81187 186.2114 | 408.8531 | 1061.777

24y A2 RE, 229 Add o] FoA AL AE RYE FolA HH 2
< gy o] 4A YL BPTh A%H 7Y Stangl(1991)2] AA Asel= AL
o, BE AR BEY A kol A A5 BYo] 7 AFEE & AT B,

Se
>
(2]
(2hd
H
[

°]
AED AP A2 vFo] Kol A By A i A £xu 715 A kol A
A 4tk A2 € 5 Aok
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Bayesian model selection in exponential survival models

Younshik Chung Y Misook Kim ?

ABSTRACT

We introduce three types of exponential survival models, such as simple model,
change-point model and finite mixture model in this paper. Among these models, in
order to choose the best model, the model choice method is proposed using Gelfand and
Ghosh(1998)’s idea. Then to avoid the computational difficulties, data augmentation
method (Tanner and Wong, 1987) and Gibbs sampler (Gelfand and Smith, 1990) are
employed. Our methodology is applied to both simulated data and Stangl (1991)’s
On-impramint Hydrochloride data.

Keywords: Balanced loss function; Bayesian model selection; Change-point model; Finite
mixture model; Gibbs sampler; Latent variable.

1) Associate professor, Department of Statistics, Pusan National University, Pusan 609-735 Korea
E-mail:yschung@hyowon.pusan.ac.kr

2) Statistical consultant, Credit Management team, Samsung Card Co. LTD, Seoul 100-666 Korea
E-mail:coglass@samsung.co.kr



