
START

Input:
σ2
n ÷ σ2

s, θ, Σ2, SEQ

Sample

s0 = f
(
σ2
s, σ

2
n

)
Sample

x0 = f (s0)

STEP A

Update

st = f
(
s0, θ,Σ

2
)

Build substitution matrix

Q = f (st)

Sample

xt = f (Q, x0)

Update

x0 = xt

Estimate

dN/dSt = f (Q, st)

Save xt, dN/dSt

STOP


