
Parameter Form Hyperparameters

α truncated normal N[0,1](αµ, ασ ), αµ = 0.5, ασ = 0.1
µ normal N(µµ, µσ ), µµ =−0.4, µσ = 0.12

σ 2 inv-gamma shape= 0.5, scale= 0.5
φ lognormal logφ ∼N (φµ, φσ ),

φµ =−7, φσ = 0.2
τ2

I inv-gamma shape= 0.5, scale= 0.5
τ2

P inv-gamma shape= 0.5, scale= 0.5
β0 normal N(β0,µ, β0,σ ), β0,µ = 0,

β0,σ = 4× 10−2

β1 normal N(β1,µ, β1,σ ), β1,µ = 1.14,
β1,σ = 4× 10−2


