05101520253035404550

0

Sample ACF

PHI07501500

2250

3000

3750

4500

5250

6000

6750

7500

8250

9000

9750

0.85

0.90

0.95

Sample Path

PHI0.840.850.860.870.880.890.900.910.920.930.940.95

10 20 30

Posterior Density Mu