2.5

alpha

2.0

15

1.0

200

0.5

|
100
Time






Probability

1.0

0.8

0.6

0.4

0.2

0.0

Prob(S(t)=1|D(t))

AT

VY )

100

200

Time

300

400




Probability

1.0

0.8

0.6

0.4

0.2

0.0

Forward filtering
backward smoothing

T v(v

\\KMAA

A | AR A i

B

— Prob(S(t)=1|D(t))
— Prob(S(t)=1|D(n))
— True

100

200

Time

300 400




Probability

1.0

0.8

0.6

0.4

0.2

0.0

Forward filtering
and backward sampling

V’\f

L

DA AR R S M M

— Prob(S(t)=1|D(t))
— S(t) from P(S(t)|D(n))
— True

A NNAM AN

100

200 300

Time

400




ACF

03 05 07

0.0 04 o038

alpha0

0 200 600 1000
iteration
alpha0

e - - - - fo—— -

e S ey

T 1T T T T 1

0 5 15 25

Lag
alpha0
T T 1
0.3 0.5 0.7

ACF

Density

26 28

2.4

0.0 04 o038

alphal

0 200 600

iteration

alphal

1000

alphal

ACF

Density

1.80 1.95 2.10

04 0.8

0.0

0 2 4 6

beta

1
0 200

L R
600

iteration

beta

beta

18 1.9

20 21 22

1000

@
o
L
(S
< o
Q
o
2 ¥
0
o
g o
o

sig2

0 200 600

iteration

sig2

1000

ACF

Density

0.96 0.98 1.00

0.0 04 o038

0 20 40 60

pi
T T T T 1
0 200 600 1000
iteration
pi
dAac —.—.JarC - -~ 5 - ~— 32—
S I I I

Lag
pi
| I A IR B
0.96 0.98 1.00

ACF

Density

0.96 0.98 1.00

0.0 04 o038

50

20

Xi
T T T T 1
0 200 600 1000
iteration
xi
Ar -z - - - - - - - -3 =
I R L S N
T T T T T 1
0 5 15 25
Lag
Xi
| I I I
0.96 0.98 1.00



Probability

1.0

0.8

0.6

0.4

0.2

0.0

— True S(t)

— P(S(t)=1|DB(n))
—— P(S(t)=1|D(n))>0.5

100

200

Time

300

400




