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Equations of the model:
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Linearize with respect to {ki, ys, ¢;, L, A¢} using the following rule:
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Define more parameters ¢ = Jlg+ e(1—p)—1L,m=(1—¢)(1— p)%
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= Kalman filter = Metropolis-Hastings
Bayes estimates
B gl P o ¢ A 0 oy | ok o 0y 04
prior med | 0.960 | 1.8e-3 | 3.00 | 0.33 | 0.17 | 0.65 | 0.10 | 0.05 | 1le-10 le-4 1.5e-4 | 7e-5
prior stdev | 4e-3 | Te-4 0.206 | 0.021 | 0.06 | 0.12 | 0.04 | 0.03 | 6e-11 6e-5 9e-5 4e-5
post med | 0.962 | 1.6e-3 | 2.95 | 0.32 | 0.19 | 0.66 | 0.15 | 0.11 | 6.7e-11 | 4.7e-5 | 4.8e-5 | 1.2e-4
post stdev | 9e-4 le-4 0.027 | 0.005 | 0.01 | 0.02 | 0.03 | 0.03 | 2e-11 2e-5 5e-5 2e-5

Reject ratio: 33%.
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