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load.neojagsmodule Load the internal JAGS module provided by neojags

Description

The neojags package contains a JAGS extension module that provides several additional distribu-
tions for use within JAGS (see details below). This function is a simple wrapper to load this module.
The version of the module supplied within the neojags package can only be used with the rjags pack-
age, or with the rjags or rjparallel methods within runjags. For a standalone JAGS module for use

with any JAGS method (or independent JAGS runs) please see: https://sourceforge.net/projects/neojags/

Usage

TRUE, silent

load.neojagsmodule(fail FALSE)
unload.neojagsmodule()

load.neoJAGSmodule(fail = TRUE, silent = FALSE)

unload.neoJAGSmodule ()

Arguments
fail should the function fail using stop() if the module cannot be loaded?
silent if !fail, the function will by default print a diagnostic message if the module

cannot be loaded - the silent option suppresses this message.
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Details

This module provides the following distributions for JAGS:

Jones’S Skew Exponential Power: djskew.ep(mu, tau, nul, nu2)

For y < u:

p(y) = evrexp [—|vV7(y — w)|”]
Fory > u:

p(y) = evTexp [—|vV7(y — 1)
where

c=P(Q+nH)+T(1+ V2_1>]71

—oco < < oo, 7T>0,v1 >0, >0

GMSNBurr: dgmsnburr(mu, tau,alphal,alpha2)

ply) = M(Q) ( exp (—azTw (a1, as) (y — )

B (o, o o (er+az)
(o1, 2) 1 1+ 52 exp (—Tw (al,ag)(y—ﬂ)))

where

V2T aq aq V2T

B , (c1t+az) —Qz B ,
w (a1, az) = Bloyo) (1 + ag) <a2> w (a1, az) = Bloyo) (1 + 22

—o00o < <00, 7>0,090 >0,a0 >0

MSNBurr: dmsnburr(mu, tau,alpha)

Tw(e) exp (—Tw()(y — p))
(1+ 9><p<—m<a)<y—u)))(“+ Y

ply) =

where

—oco< <o, 7>0,aa>0

MSNBurr-ITa: dmsnburr2a(mu, tau, alpha)

() = Tw(a) exp (1w () (y)_(a/ﬂ))

(1+w
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—oco< p<oo,7>0,aa>0

Fernandez-Osiewalski-Steel Skew Exponential Power: dfskew.ep(mu, tau, nu, alpha)

For y < u:
p(y) = cV/Texp [—;|aﬁ(y—u)|y]
Fory > u: ,
p(y) = cvV'Texp [—;‘W }
where

c=av [(1 +a?) 21/TF(1/V)] -

—oco < u<oo,7>0,v>0,aa>0

Fernandes Steel Skew-t: dfskew.t(mu, tau, nu, alpha)

For y < pu:

atr(y )
ply) = ev7( 1+ ETEHL
Fory > u:
r-w*)
py) =T 1+ =5
a’v
where

. 2@[(1 +0?) B(l/Z)V/Q)y1/2:|71

—oo < < oo, 7>0,v>0,aa>0

Fernandes Steel Skew Normal: dfskew.norm(mu, tau, alpha)

For y < i i

o) = ey (<5 =)
Fory > p:

py) = \/%exp (~5erw—n)?)

—oo < u<oo,7>0,aa>0

Lunetta Exponential Power : dlep(mu, tau, nu)
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VT -1 |vry-ml|”

p(y) = me

—oo < u<oo,7>0,vr>0

For an easier to read version of these PDF equations, see the userguide vignette.

Value

Invisibly returns TRUE if able to (un)load the module, or FALSE otherwise
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See Also

load.module

Examples

# Load the module for use with any rjags model:

available <- neojags::load.neojagsmodule(fail=FALSE)

if(available){

# A simple model to sample from a Jones's Skew Exponential Power Distribution distribution.
# (Requires the rjags or rjparallel methods)

m <- "model{

L ~ djskew.ep(0,1,2,2)

3

library(runjags)
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neojags: :load.neojagsmodule()
results <- run.jags(m, monitor="L", method="rjags")

}
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