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Ex8c.1. (a)
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(b) Note that
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Plug into results from part (a) we get the results.

2. First denote Y;; = 0; +¢;; and ©; = p + ;.



(a) Yi; =0;+N(0,1) = pu+N(0,1)+N(0,1) = o+ N(0,1) + N(0,1) +
N(0,1). So the marginal distribution of Yj; is N (0, 3).

(b) We show Cov(Y11,Y12) # Cov(Y11, Ya1), thus the distribution is not
exchangable.

COV(YH, Y12) = COV(@1 + €11, @1 + 612)
= Var(@l)
=2

COV(YH, Yél) = COV(M +7r1+E11, M + To + 621)
= Var(M)
=1
(c) Looking at Y and © only, Y;; ~ N(0;,1) and ©; ~ N(uo,2). Thus
the posterior of O is
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Similarly, considering only Y and M, Y; ~ N(M,1 + %) and M ~
N(po,1). Thus the posterior is
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