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Simulation based on Fearhead (2006)
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Model

We condition on m = 1 and let the sample size be n = 100. The
prior distribution for the changepoint ·1 is uniform. We assume prior
◊j ≥ N(0, 5) and yi |◊j ≥ N(0, 2), where j is the segment yi is in.

To generate an example dataset, we set the realized value of ·1 to
be 50, ◊1 = 10 and ◊2 = 15.



Simulated example
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