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Abstract
We shall review some examples to illustrate the advantage of Empirical Bayes procedures including confidence intervals.  In particular, we show that the Empirical Bayes procedures can be very efficient in the large p and small n (i.e. large population size and small sample size) scenario. It can turn the "curse of dimensionality" into "blessing of dimensionality". Also it can reduce the selection bias.
In the modern applications including microarray data analysis, selection as well as the large p and small n scenario are often encountered.
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