A Appendix

Metropolis Algorithm x with proposed variance 0.17
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Trace Plot for 1th coordinates

-5.0 -25 00 25 5.0 75 100
samples

7.5+

5.0 4

2.51

0.0 4

—2.54

~5.0 4

X with proposed variance 0.17

754

T T T T T T T T T
0 25000 50000 75000 100000 125000 150000 175000 200000

Iteration

()

Figure 1: (Panel a): ESJD vs. acceptance rate for IID exponential components. (Panel b):
Histogram of 1st coordinate with 02 = 0.17. (Panel c): Trace Plot of 1st coordinate with ¢ = 0.17

(With burn-in phase)
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Figure 2: Relation of ESJD and acceptance rate with homogeneous proposed distribution con-

taining known scaling factors.
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Figure 3: Relation of ESJD and acceptance rate with inhomogeneous proposed distribution con-

taining known scaling factors.
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Figure 4: relation of ESJD and acceptance rate for section 3.2.2

Trace Plot for 15th coordinate
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Figure 5: Trace plot and histogram of 15th coordinate for section 3.2.2



Trace Plot for 40th coordinate Metropolis Algorithm for x with proposed variance 0.114
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Figure 6: Trace plot and histogram of 40th coordinate for section 3.2.2

Trace Plot for 19th coordinates
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Figure 7: Trace plot of the 19th coordinate for section 4.5.1
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Figure 8: Relation of ESJD and acceptance rate for section 4.5.1
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Figure 9: Relation of ESJD and acceptance rate for section 4.5.2
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