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1 42. 7660 24. 7302 0. 0991
2 33. 2195 24. 7302 0. 0991
3 32. 1012 21. 5676 0. 2074
4 15. 5683 16. 6066 0. 8895
5 15. 8359 7. 3401 0. 8895
6 14. 0830 11. 0646 0. 8895
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12 20. 2126 13. 6762 0. 2730
13 28. 3537 21. 1475 0. 3290
14 10. 2557 14. 7419 0. 7813
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> si ze = di m( MCMCdat a) [ 1]  

# Tur n MCMCdat a i nt o a mcmc obj ect
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# Tel l  me whet her  t he chai n mi ght  be st at i onar y usi ng H- W
> hei del . di ag( MCMCdat a, eps=0. 1, pval ue=0. 05)

St at i onar i t y st ar t      p- val ue
t est          i t er at i on        

q1 passed       1         0. 665  
q2 passed       1         0. 959  
m1 passed       1         0. 369  
m2 passed       1         0. 793

Hal f wi dt h Mean Hal f wi dt h
t est                       

q1 passed    22. 354 0. 6172   
q2 passed     7. 060 0. 2353   
m1 passed     1. 239 0. 0615   
m2 passed     0. 354 0. 0228
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> MCMCdat a_chai n1 <- r ead. t abl e( " MCMCdat a_chai n1. out " ,  header =TRUE)
> MCMCdat a_chai n2 <- r ead. t abl e( " MCMCdat a_chai n2. out " ,  header =TRUE)
> si ze_chai n1 <- di m( MCMCdat a_chai n1) [ 1]
> si ze_chai n2 <- di m( MCMCdat a_chai n2) [ 1]
> MCMCdat a_chai n1 <- mcmc( dat a= MCMCdat a_chai n1,  st ar t  = 1,  end =   

s i ze_chai n1,  t hi n = 1)
> MCMCdat a_chai n2 <- mcmc( dat a= MCMCdat a_chai n2,  st ar t  = 1,  end = 

si ze_chai n2,  t hi n = 1)
> MCMCDat a <- mcmc. l i st ( MCMCdat a_chai n1, MCMCdat a_chai n1)
> gel man. di ag( MCMCDat a,  conf i dence = 0. 95,  t r ansf or m=FALSE,

aut obur ni n=TRUE)

f act or s:

Poi nt  est .  97. 5% quant i l e
q1       1. 03           1. 03
q2       1. 00           1. 00
m1       1. 00           1. 00
m2       1. 00           1. 00

Mul t i var i at e psr f

1
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# Pl ot  shr i nk f act or s by i t er at i on
> gel man. pl ot ( MCMCDat a,  bi n. wi dt h=10,  max. bi ns=50,  conf i dence=0. 95)
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* ) �
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 �
# Tel l  me how l ong t hat  I  need t o r un t he chai n t o achi eve my st at ed 
# accur acy i n est i mat es of  t he par amet er s
> di ag( MCMCdat a,  q=0. 05,  r =0. 01,  s=0. 95,  conver ge. eps=0. 001)

Quant i l e ( q)  = 0. 05
Accur acy ( r )  = +/ - 0. 01
Pr obabi l i t y  ( s)  = 0. 95 

Bur n- i n  Tot al  Lower  bound  Dependence
( M)       ( N)    ( Nmi n)        f act or  ( I )

q1 10       6204  1825         3. 400     
q2 8        4878  1825         2. 670     
m1 8        4928  1825         2. 700     
m2 2        1796  1825         0. 984     

> r af t er y . di ag( MCMCdat a,  q=0. 50,  r =0. 025,  s=0. 95,  conver ge. eps=0. 001)

Quant i l e ( q)  = 0. 5
Accur acy ( r )  = +/ - 0. 025
Pr obabi l i t y  ( s)  = 0. 95 

Bur n- i n  Tot al  Lower  bound  Dependence
( M)       ( N)    ( Nmi n)        f act or  ( I )

q1 8        4392  1537         2. 86      
q2 9        5718  1537         3. 72      
m1 8        4340  1537         2. 82      
m2 3        1786  1537         1. 16     

> r af t er y . di ag( MCMCdat a,  q=0. 95,  r =0. 01,  s=0. 95,  conver ge. eps=0. 001)

Quant i l e ( q)  = 0. 95
Accur acy ( r )  = +/ - 0. 01
Pr obabi l i t y  ( s)  = 0. 95 

Bur n- i n  Tot al  Lower  bound  Dependence
( M)       ( N)    ( Nmi n)        f act or  ( I )

q1 12       7230  1825         3. 96      
q2 3        2036  1825         1. 12      
m1 12       5984  1825         3. 28      
m2 4        2443  1825         1. 34
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Chain Heating Prob. Dist.
0 1 ��(Q, G | Y) 1.0

1 0.9 ��(Q, G | Y) 0.9

2 0.8 ��(Q, G | Y) 0.8

3 0.6 ��(Q, G | Y) 0.6
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> MCMCdat a_chai n1 <- r ead. t abl e( " MCMCdat a_chai n1. out " ,  header =TRUE)
> MCMCdat a_chai n2 <- r ead. t abl e( " MCMCdat a_chai n2. out " ,  header =TRUE)
> si ze_chai n1 <- di m( MCMCdat a_chai n1) [ 1]
> si ze_chai n2 <- di m( MCMCdat a_chai n2) [ 1]
> MCMCdat a_chai n1 <- mcmc( dat a= MCMCdat a_chai n1,  st ar t  = 1,  end =   

s i ze_chai n1,  t hi n = 1)
> MCMCdat a_chai n2 <- mcmc( dat a= MCMCdat a_chai n2,  st ar t  = 1,  end = 

si ze_chai n2,  t hi n = 1)
> MCMCDat a <- mcmc. l i st ( MCMCdat a_chai n1, MCMCdat a_chai n1)
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Pr(q1 > q2) = I(q1 > q2)

I t er . ( s) q1 q2 Pr ( q1>q2)
1 42. 7660 24. 7302 1
1 33. 2195 24. 7302 1
3 32. 1012 21. 5676 1
4 15. 5683 16. 6066 0
5 15. 8359 7. 3401 1
6 14. 0830 11. 0646 1
7 14. 0830 11. 0646 1
8 14. 0830 9. 7314 1
9 14. 0830 9. 7314 1
10 14. 0830 9. 7314 1
11 14. 0830 14. 7419 0
12 20. 2126 13. 6762 1
13 28. 3537 21. 1475 1
14 10. 2557 14. 7419 0

)(
1

)Pr( 2,1,21 ss
S

I
S

qqqq >=> �



� � � 
 �� � � �) � �& � � � � � �� 	 C

' � � � � �� , �� � � � � � �$�
 � �� �� 
 � �� � 
 �� � �� � �� �
 � � � �� �� � �� , �q1 = q2

' ( � � � � ��� 
 � �� 
 
 � � � 
 �
 � � � � $� 
 �� � �� � 
 ) � � � �
 � � �� � � � & � 
 � � �

?"�A� � � 
 � � � �� �
 � � 
 �� 	

5� �� �

5� � 
 � � �� �

5� � 
 � � �� � �� � � � �� � 
 �� �
Pr(q1>q2) = p
Pr(q2>q1) = (1-p)

P.O.R. = p/(1-p)
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Pr(m1 > m2) = I(m1 > m2)
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I t er . ( s)  q1 q2 Pr ( q1>q2)
1 42. 7660 24. 7302 1
1 33. 2195 24. 7302 1
3 32. 1012 21. 5676 1
4 15. 5683 16. 6066 0
5 15. 8359 7. 3401 1
6 14. 0830 11. 0646 1
7 14. 0830 11. 0646 1
8 14. 0830 9. 7314 1
9 14. 0830 9. 7314 1
10 14. 0830 9. 7314 1
11 14. 0830 14. 7419 0
12 20. 2126 13. 6762 1
13 28. 3537 21. 1475 1
14 10. 2557 14. 7419 0
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I t er . ( s)  q1 m1 M1
1 42. 7660 0. 0991 2. 1191
2 33. 2195 0. 0991 1. 6460
3 32. 1012 0. 2074 3. 3289
4 15. 5683 0. 8895 6. 9240
5 15. 8359 0. 8895 7. 0430
6 14. 0830 0. 8895 6. 2634
7 14. 0830 0. 7637 5. 3776
8 14. 0830 0. 7637 5. 3776
9 14. 0830 0. 7155 5. 0382
10 14. 0830 0. 7155 5. 0382
11 14. 0830 0. 7155 5. 0382
12 20. 2126 0. 2730 2. 7590
13 28. 3537 0. 3290 4. 6642
14 10. 2557 0. 7813 4. 0064
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