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Neste problema, yi, . .., y, sdo valores observados. A distribuicio de (X7, X2)7 tem funcio densidade tal que
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em que 1 € R e 29 € (0,00); f(x1,22) = 0, caso contrario.

Devemos gerar uma amostra da distribuicdo de (X1, X3) " Iniciamos obtendo as distribui¢des condicionais
completas. Temos que
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Portanto,
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Também temos que
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Pode ser provado que
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# Separador dectmal: ","
options(OutDec = ",")

# Naumero de iteracgdes
M <- 500
descarte <- 100

#yl,...,yn

y <- c(4.4, 9.,2 -1.1, -1.8, -1.5, 1.7, 7.9, 1.7, 1.0, 0.6, 4.9, 7.1,
-1.2, 0.3, -7.9)

n <- length(y)

cat("\n n =", n, "\n")

##
## n = 15



forma <-n / 2 + 2
somay <- sum(y)

# Valores iniciais
x1 <= x2 <- c(Q)
x1[1] <- -1

x2[1] <- 2.5

set.seed(902)
for (j in 2:(descarte + M)) {
x2[j] <- rgamma(l, shape = forma, rate = 1 + sum((y - x1[j - 11)°2) / 2)
denom <- 1 + n * x2[j]
muxl <- x2[j] * somay / denom
sigxl <- sqrt(1 / denom)
x1[j] <- rnorm(1l, muxl, sigx1)

}

x1 <- x1[-(1:descarte)]
x2 <- x2[-(1:descarte)]

plot(x1l, type = "1", xlab = "Indice", ylab = expression(x[1]), col = "blue")

X1

0 100 200 300 400 500

indice

acf(xl, lag.max = 10, main = "", xlab = "Defasagem", ylab = "Autocorrelag&o")
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Defasagem

plot(x2, type = "1", xlab = "Indice", ylab = expression(x[2]), col = "blue")
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acf(x2, lag.max = 10, main = "", xlab = "Defasagem", ylab = "Autocorrelac&o")
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Defasagem
# (X1, X2)

plot(xl, x2, pch = 20, xlab = expression(x[1]), ylab = expression(x[2]),
col = "red")
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