












































account

References

Akaike. H. . Information measures and selection. V'l,,&ieHH

George,

Chaterjee, N., Y. H. Chen, and N. Breslow (2003). A pseudoscore estimator for regres-

sion problems with two-phase sampling. Jov:rnal of Associa-

tion 98, 158~168.

Clyde, M. A. (1999). Bayesian model averaging and model search strategies (with Discus­

sion). In Bayesian Statistics 6 (edited by J. M. Bernardo et a1.), pp. 157-185. Oxford,

U.K.: Oxford University Press.

Clyde, A. and E. 1. George (2000). Flexible empirical Bayes estimation for wavelets.

Journal of the Royal Statistical Society, series B 62, 681~698.

Fernandez, C., E. Ley, and M. F. J. Steel (200la). Benchmark priors for Bayesian model

averaging. Journal of Econometrics 100,381--427.

Fernandez, C., Ley, and M. F. J. Steel (2001b). Model uncertainty in cross-country

growth regressions. Journal of Applied Econometrics 16, 563-576.

Fernandez, C., E. Ley, and M. F. J. Steel (2002). Bayesian modelling of catch in a north­

west Atlantic fishery. Applied Statist-ics 51, 257--280.

1. and D. P. Foster (2000). Calibration and empirical Bayes variable selection.

jJ1,(nn,etrz/1;a 87, 731-747.

George, 1. and R. McCulloch (1993). Variable selection via Gibbs sampling.



1l0f~tmg, J. , A.

m8ltlcm S(~lel:UCII1 m

11,

median regression mOGel.s.

Horowitz, J. L. V. G. ~DokolllV rate-optimal test of linearity

Trl.('''(''u·fl.n. ;:ncm.S~·lCI(U iiSSCICZGltwn 97,822-835.

Hosmer. D. 'vV. and Lemeshow York: Wiley.

Jeffreys, H. (1939). Probabil£ty. Oxford, U. K. : Oxford University Press.

Kass, R. E. and A. E. Raftery (1995). Bayes factors. Journal of the American Statistical

Association 90, 773·795.

Kass, R. E. and L. 'vVasserman (1995). A reference Bayesian test for nested hypothe­

ses and its relationship to the Schwarz criterion. Journal of the American Statistical

AS80ciation 90, 928·934.

Lamon, E. C. and M. A. Clyde (2000). Accounting for model uncertainty in prediction

of chlorophyll a in Lake Okeechobee. Journal of Agricultural, Biological, and Env'iron­

mental Statistic8 5, 297·322.

Leamer, E. E. (1977). Specification Searche8: Ad Hoc Inference With None.TperiTnental

Data. New York: Wiley.

Madigan, D., J. Gavrin, and A. Raftery (1995). Enhancing the predictive performance

of Bayesian graphical models. Communicat'ion8 'in Statistics

2271·2292.

uncer-Madigan, D. and A.

tainty in graphical models using Occam's window. Journal of the

1535·1546.

series.

. A n""",,,t,, tmante8Lu test lack time



E. mc.

J. A. 1101'~tlrlg

in linear regres:sion rflOaels.

179-191.

Raftery. , D. Madigan, and C. T. Volinsky 1995). Accounting for model uncertainty

in survival analysis improves predictive performance Discussion). In lia.:1Je.8wn

Statistics 5 (J. Bernardo et al. ,eds.), pp. 323-349. Oxford, U.K.: Oxford University

Press.

Rubin, D. B. and N. Schenker (1986). Efficiently simulating the coverage properties of

interval estimates. Applied Statistics 35, 159-167.

Smith, A. F. M. and D. J. Spiegelhalter (1980). Bayes factors and choice criteria for linear

models. Journal of the Royal Statistical Society! series B 42, 213~220.

Viallefont, V., A. Raftery, and S. Richardson (2001). Variable selection and Bayesian

model averaging in case-control studies. Statistics in lV!ediC'ine 20, 32153230.

Volinsky, C. T. (1997). Bayesian ivfodel Averaging for Censored Survival lv!odels. Ph. D.

thesis, University of Washington, Seattle.

Weakliem, D. L. (1999). A critique of the Bayesian Information Criterion. Sociological

iV/ethods Research, 359-~397.


