P ing 0* — 6 *
Hastings ratio = (propos!ng ) = (u )\J\ Peter Green's recipe:
P (proposing 8 — 0*) g (u)

1. draw a vector of k£ random variates, u, from a prob. distribution, g(wu)

2. Use a deterministic function, h, to “map” the current parameters, 0,
and wu to a the proposed vector of parameters: 8* = h(0,u)

3. Consider the reverse move, and express the random variates, u*, required
in the reverse the proposal.

4. Express functions for the elements of {68*, u*} as a function of {0, u}

5. Calculate the absolute value of the determinant of the Jacobian matrix:

C005/00,  00%/965 ... 00%/0uy ... 0%/
00%/06, 065/00y ... 005/Ouy ... 00%/Ous
T= | our/o0, our/00, ... Out/ouy ... Our/ouy
| Oup /001 Oup/00, ... Ouj/Ou; ... Oup/Ouy




Sliding window move with window width A:

u and u* ~ Uniform|0, 1]

g(u) = g(u’) =1
0* = h(0,u)
= 04+ AMu—.5)
6 = h(O%,u")
= 0"+ A(u*—.5)

= 0+ Xu—.5)+ Mu*—.5)
@—-0)=0 = AMu+u"—1)

uw o= 1—u
1A
Y
gl =1
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Hastings ratio = —(1)=1



Scaler window move:

w and u*
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Scaler window move:

u and u*  ~  Uniform|0, 1]

g(u) = gu") =1

0 — Peru—-5)

g = g D)
— PN u—B) AU —=.5)

1 = GA(U+u*—1)
0 = Mut+u—1)

o= 1-u

A(u—.5) A(u—.5)

J = € ; )\06_1

J| = oA (u—5)

Hastings ratio = %(GA(u—ﬁ)) _ oAu—.5) _ %



