Amostrador de Gibbs

Distribuicao normal bivariada
2026

As distribui¢bes condicionais completas levam em conta que se
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# Separador decimal: ","

options(OutDec = ",")

# Namero de iteragdes
M <- 500
descarte <- 100

# Médias, desvios padrdo e covaridncia
mul <- 2

mu2 <- 1

sigl <- sqrt(3)

sig2 <- 1

sigl2 <- 0.7

# Desvtos padrdo das dist. condicionats
sigxl <- sqrt(sigl"2 - sigl2"2 / sig2"2)
sigx2 <- sqrt(sig2°2 - sigl2°2 / sigl™2)

# Valores iniciais
x1 <= x2 <- c()
x1[1] <- 5

x2[1] <- -2

set.seed(147)

for (j in 2:(descarte + M)) {
x1[j] <= rnorm(l, mul + sigl2 * (x2[j - 1] - mu2) / sig2, sigxl)
x2[j] <- rnorm(1l, mu2 + sigl2 * (x1[j] - mul) / sigl, sigx2)

}

x1 <- x1[-(1:descarte)]
x2 <- x2[-(1:descarte)]



plot(x1l, type = "1", xlab = "Indice", ylab = expression(x[1]), col = "blue")
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plot(x2, type = "1", xlab = "Indice", ylab = expression(x[2]), col = "blue")
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# (X1, X2)

plot(xl, x2, pch = 20, xlab = expression(x[1]), ylab = expression(x[2]),
col = "red")
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