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% 1 #: Rejection Sampling

BB ATNY ~ N(0,1), W54 0 ~ Cauchy(0, 1).
()R y = (51,920 ya) T FKEBAME N(0, 1) HIREAMERE, 5 th 0 15385 B p(0]y):

(=) BUBRRSHEME NG =2, BEARY ~ N(2,1), MK N(2,1) HEEHLIIE n = 5 M
AMELE (Seed number BL 123456);

(=) R¥E (D FHrBUFEAR MM (—) 055 5% R 5 p(0ly), B F Rejection
Sampling L, WMER A p(0]y) FIEL 1000 MEAR (BEoR: EHBE ¢(0) AT LA N (i, s2),
HI ¢ = max[p(0ly)/g(0)]):

PO MR (=D R AR, TH5 0 U7 sifliit, JRgs A TR 2,
(T R (=D B R FEAE, R 565 R 2 p(0y) BT EATE 2k .

%8 2 #@: Gibbs Sampler

RN Y ~ N, o), o B o® KA. Jeli iy

2

H|02 ~ N(:u07 %0)7 02 ~ Inv — X2(V05 0(2))

() iRy = (y1,¥2,-- - yn)T ARE B N (1, 02) FIREARREME, WK p M KHERI p(ulo?,y)
7% o MIER AT o2y

(=) RMEAE N(10,5%) HEEHLIHEL n = 50 MREAMEE (RLEARKISHEMEN = 10,0 =
5) (HX Seed number N 123456);

(=) RIE (2D FAEIREZAE, R Gibbs HHEEVE, M AR S50 1 5 56 4 A7 H il HL
N = 2000 ™ MCMC A (AL H po =0,k = 1,19 = 5,00 = 1);

(I #R3E (=) HFArME MCMC #£4, %80 1000 4~ (Burn-in), FH &5 1000 > MCMC
FEATHE 1 A o2 1 DU A i, R4 Al iR 2,

(I MR (=) d T MCMC FEA%, & 07T 1000 4~ (Burn-in), fiftt g A1 o 195553
EITE.
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