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Let yij denote the jth measurement for ith child

Let xij denote the time of the jth measurement for ith child

Consider a model with this likelihood:



Bivariate normal prior for the θi’s:



Posterior:

Full Conditionals:





Assume that z stays in state i  for an exponential(λi) amount of time



For K=2:



First one is easy requiring K calculations and a normalization step…

Next two are conjugate…

Last one not so simple…




