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Random walk Metropolis algorithm
o ¥ x4+ w, w~ Ng0,021,).
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dXt = b(Xt, B)dt + G/(Xt, a)dwt
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( —by X} +2cos(XZ)+2sin(XP)+by )
dt

4sin(X})—b3 XZ+3cos(XP)+by
4cos(Xt1)+3 sin(th)fb5X§+b6
a1(1+sin(a3Xt2))+a—4 0 0
ViH(XH2+ag(x3)?
0 ag(l4sin(ag X3)+———-95 0
Vi+(XE)2 tag(X])2 dwt
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az(1+sin(ag X)) +——0 26
Vi+H(X )2 +aqg(X7)2
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o r ~ Gammal(d/2, ||z — pul?/2),
o o* i+ p 2%z — p) + (1 — p)V2r 2w, w ~ Ny(0,0%1y),
e 1 + z* with probability a(z,z*), 0000
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