
Chain  1: 26.1471% 

 

Geweke (1992) Convergence Tests, based on means of draws 150000 to 220000 vs 325000 to 500000. 

p-values are for Chi2-test for equality of means. 

 Parameter     Post. Mean      Post. Std   p-val No Taper  p-val 4% Taper  p-val 8% Taper  p-val 15% Taper 

   SE_epsa          0.072          0.009          0.000         0.658         0.669         0.675 

   SE_epse          0.053          0.013          0.000         0.555         0.540         0.545 

   SE_epsz          0.106          0.044          0.000         0.573         0.549         0.533 

   SE_epsr          0.024          0.000          0.000         0.000         0.000         0.000 

   gamma            0.978          0.006          0.000         0.485         0.478         0.478 

   alpha            0.054          0.033          0.001         0.676         0.680         0.680 

   rhopii           1.504          0.176          0.440         0.884         0.864         0.845 

   rhog             0.214          0.112          0.043         0.699         0.676         0.689 

   rhoa             0.565          0.102          0.000         0.381         0.422         0.455 

   rhoe             0.984          0.007          0.000         0.387         0.358         0.320 


