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Haar-Weave-Metropolis

We are developing implementation techniques for a new robust method using
piecewise deterministic Markov processes and studying its theoretical properties, with research
still ongoing. Meanwhile, we also explored the Haar-Weave-Metropolis method, which can be considered
a discrete-time version. Recently, many methods have used deterministic proposals based on local
information but lack robustness. Conversely, existing robust methods are difficult to incorporate
local information into. In our study, we developed the Haar-Weave-Metropolis kernel, which combines

the strengths of both approaches, and demonstrated its superiority in terms of effective sample size
and mean squared jump distance in numerical experiments.
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