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Estimation of Marginal Likelihood, When We Use Accept-reject
Metropolis-Hastings Sampling

— Auto Regressive Model with t Distribution Error Term Case —

Hiroshi SUNADA

(Department of Law, Economics and Public Policy)

we introduce Accept-Reject Metropolis-Hastings(AR-MH) Sampling and explam how to
estimate the parameters of the auto regressive model, whose error terms obey t distribution,
by the AR-MH sampling.

Then we introduce how to estimate marginal likelihood, when parameters are estimated by
AR-MH Sampling. As example, we simulate the data from the auto regressive model, whose

error terms obey t distribution, and estimate both the parameters and marginal likelihood.
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