Volume 4 Number 1 2009

BAYESIAN ANALYSIS

Hierarchical Model Building, Fitting, and Checking: A Behind-the-Scenes Look
at a Bayesian Analysis of Arsenic Exposure Pathways.......................
................. P.F. Craigmile, C.A. Calder, H. Li, R. Paul, and N. Cressie

Comment on Article by Craigmile et al.............. D. Barr and F. Dominici
Comment on Article by Craigmile et al......................... D. B. Dunson
Comment on Article by Craigmile et al........................ A. M. Schmidt
Rejoinder......... P.F. Craigmile, C.A. Calder, H. Li, R. Paul, and N. Cressie
Parameter Estimation in Continuous Time Markov Switching Models: A Semi-
Continuous Markov Chain Monte Carlo Approach...... M. Hahn and J. Sass

A Review of Bayesian Variable Selection Methods: What, How and Which......
........................................... R.B. O’Hara and M. J. Sillanpaa
Modularization in Bayesian Analysis, with Emphasis on Analysis of Computer
Models ... F. Liu, M.J. Bayarri, J.O. Berger

Posterior predictive arguments in favor of the Bayes-Laplace prior as the consensus
prior for binomial and multinomial parameters..............................
...................................... F. Tuyl, R. Gerlach and K. Mengersen

A Bayesian Approach to Estimating the Long Memory Parameter ..............
................................... S. Holan, T. McElroy and S. Chakraborty

37
41
45
95

63

85

119

151

159





