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Tab.2 The comparison between all models and Bayesian method
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Apdication of the Bayesian Vethod in Mbde Selection

YAN Yu —xian > YI Jian —hua

(Schod of Science :Sotthwest Jiactong University -Chengdu 610031,China)

Abstract :In many papers about nodel selection ; a common approach is that a nodel is selected firstly and so a
kind of distributions is determined -Then the best distribution is chosen fromthem - But the uncertainty of nodel is
ignored ‘This paper presents the theory and application of the Bayesian nethod in nodel selection - It proved that
Bayesian nethod can di minish the influence of the uncertainty of nodel > and can also expand model easily on the
basis of the actual use and further insight into the question -
Key words : nodel selection ; Bayesian method ; uncertainty



