(Bayes Information

Criterion Method (BIC))

(Bayesian Variable Selection Method (BVS))
(Bayesian Model Averaging Method)
(Occam ' Window) (BMAOCXO
(Bayesian Model Averaging Method)
(Markov

Chain Monte Carlo Model Composition(MC3) (BMA?))
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PC
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| 2543),

(Stepwise Regression Method (SR))

(Monte Carlo Technique)

Microsoft Visual Basic 6.0 S-plus 2000

(Simulation by Monte Carlo Method)

(random number)
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(Simulation)
3)

(power of statistical tests)
4)

1 (generate random number)

(Uniform  distribution) [0,1]

(random process) (replication)
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(Box and Muller ,1958)
0 1 2
: (generator) Z, 72
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B(Z,.Z,)
NV, i
(31) Z, :Beos(G)
(3.2) 22 = 5 sin (9)
B2= 22+ 12 (Chi-square distribution)
2 (Exponential distribution)
2 (Inverse Tranform Method)
(3.3) e=(-2Inr)7
r (Uniform distribution) i [0,1]
0 2 B 9 B 9

Z,= (-2 1~ CO0S(2n2)

22— (=2 1)7sin(z+2)
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(Bayes
Information Criterion Method (BIC))
(Bayesian Variable Selection Method

(BVS))
(Bayesian Model Averaging Method)
(Occam ' Window)
(BMAGX)
(Bayesian Model Averaging Method)
(Markov Chain Monte Carlo Model Composition (MC3)
(BMAMZ3

(Stepwise Regression Method (SR))
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BVS
BMAQCC

matrix)

mean 1cov,sd ,rho , d)
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BMAMG

(multivariate normal distribution)
(identity
0 1
rmvnorm(
S-plus 2000
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iform( RandomNumber0 , )

3.2
Normal( mean sigma ,X 1RandomNumber0 dndex 1KK ,72)
6.0 (Microsoft Visual Basic 6.0)
PC
3
y =xB + £
y
X
3
FUEPLALY
£ ~ N0, (J 2In)
3

(full model)
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5
1) (BIC)
BIC( Y() ,X(), , NumX, MSE)
2) (BVS) BVS(Y() ,X() 1 , NumX,
IP.cc ,MSE)
3)
(BMAGQ) BMA.OCC(X .Y, wt, strict 1OR 1MSE )
4
(BMAA) BMAMC3( Y, X, num.its 1
MO.var IMO.out, outs.list, P1, K, IP, cc , MSE)
5) (SR) Stepwise( Y() ,X() , , NumX 1
Alpha , MSE )
BIC(...) BVS(..)  Stepwise(...
! (Microsoft Visual Basic 6.0) BMA.OCC(...
BMAMC3(...) S-plus 2000
1) ! , (Bayes
Information Criterion Method (BIC))
k
2k BIC

BIC
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2) (Bayesian Variable Selection Method (BVS))
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4)

5,000 35 10

10,000 2 15

5) B (J2 (multivariate
normal distribution) (inverse gamma distribution)
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(Bayesian Model Averaging Method)

(Occam ' Window) (BMAoge )

(Occam ' Window)
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(Bayesian Model Averaging Method)

Chain Monte Carlo Model Composition (MC3)) (BMAy¢3)
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(X]

g !

(Stepwise Regression Method (SR))
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