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Balázs Kégl/LAL 2MCMC setup

• “Slow” MCMC of nuisance variables

• (Non-adaptive) MCMC of “global” variables and Lµs and tµs
(no energy dependence yet)

• Reversible jump MCMC [Green ’95] for handling mixed (con-
tinuous/discrete) tracklength distribution

• Reversible jump MCMC for counting muons and gamma pho-
tons



Balázs Kégl/LAL 3MCMC setup

• Reversible jump MCMC [Green ’95]

• “virtual” variables (or degrees of freedom) u

• such that (y,u)↔ ycandidate

• the likelihood-ratio becomes
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• Hand-tuned proposals (prior for tµ, exponential � prior for Lµ)
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• Good results but very slow convergence

• I would still like to try it with adaptive MCMC, but the identi-
fication problem must be solved

• + adaptive proposals?

• The main bottleneck is the handling of the gamma photons:
small photons should be grouped together into one complex
component

• probably together with small muons → censoring


