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ROOOO MCMC OO / Gibbs sampler

e MCMCOOOODOOOOOOOOOO?
- OO0 (ooooooooo)
— R package: 1ibrary (MCMCpack) OO (oooO)

— Gibbs sampler 00000 (Roooooo)
x* WinBUGS
*x OpenBUGS
x JAGS

— WinBUGS U OpenBUGS U 0O [
x WinBUGS ,2004 0 00 0O0000OOO00OOOMO

* OpenBUGS 0 WinBUGS O 0O O project, GPL
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Jodboboddbod: winBUGS 1.4.1

e JIIOOODODOOOOODOOOOOOO Gibbs sampler
e BUGS O OO OO

e adaptive rejection sampler

e 2004-09-130000 (0O0DDOOO — OpenBUGS)
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BUGS O UOUDUOOOOOOOOoooooa......

e Spiegelhalter et al. 1995. BUGS: Bayesian Using Gibbs Sampling
version 0.50.

model {
mu -~ dnorm (0, 1.0E-2)
tau ° dgamma(l1.0E-3, 1.0E-3)
for (1 1n l:n.samples) {
re[1] =~ dnorm (0.0, tau)
pli] <= 1.0 / (1.0 + exp(—(mu + rel[i])))

n.seeds[1] 7 dbin(pl[i], n.ovules[1])

}
o JAGS UDLUDOUL ;, UbbbUOOULOLOOOON
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GPLO winBUGS OO OO : OpenBUGS 2.2.0

e ThomasAndrew D OO OO OO0
e WiNBUGS OO OO OOODOO

e OpenBUGS is still in development and suffers frequent crashes.

o UDOUOODOOOOOO ......
— Component Pascal O O O

- oo dodbdbdn
BlackBox Component Builder O O O

e Windows D DO OOOOLnuxOOOOOOOOO

e RODDDODOOOO library(BRugs) 00 OO0
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e R coreteam O OO 0O Martyn Plummer 0 O O
— Just Another Gibbs Sampler
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e ROODOODO: library (rjags)
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JAGS U DO DOOOOOO O

o JAGS U UODOODOO
— directedcycle (D OO0 OOO)OOO0O0OO

model {
X =~ dnorm(y, tau)
y =~ dnorm(x, tau)

}
- Jooooooooooooo!
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library (coda): MCMCUOUOOOOOOO O

Convergence Diagnosis and Output Analysis for MCMC

e RO package (DO OO0 S-plus O)
— Martyn Plummer OO 0O O O
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mcme OO OOOOLO summary U O 0O L

> summary (r.mcmc)

1. Empirical mean and standard deviation for each wvariable,

plus standard error of the mean:

Mean SD Naive SE Time—series SE
mu 0.254 0.187 0.00835 0.0254
tau 0.355 0.090 0.00402 0.0101

2. Quantiles for each variable:

2.5% 25% 50% 15% 97.5%
mu -0.108 0.125 0.251 0.372 0.622
tau 0.208 0.290 0.349 0.409 0.560
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