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Figure S1: Marginal trace plots of a and f for March in a single representative chain for the HMC sampler and MH
sampler. The first 200 sample points are discarded as burn-in and shown in grey.

HMC

MH

1.0

0.5 1

S 0.01

—0.51

—-1.0

1.0

0.5 1

@ 0.019y"

—0.51

-1.0

10 20 30

40

50

0

10 20 30 40

50

Figure S2: Marginal autocorrelation plots of a and /8 for March for the HMC sampler and MH sampler.



2 Convergence Diagnostics April
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Figure S3: Marginal trace plots of o and 5 for April in a single representative chain for the HMC sampler and MH sampler.
The first 200 sample points are discarded as burn-in and shown in grey.
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Figure S4: Marginal autocorrelation plots of « and 3 for April for the HMC sampler and MH sampler.
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Figure S5: Marginal trace plots of a and 8 for May in a single representative chain for the HMC sampler and MH sampler.
The first 200 sample points are discarded as burn-in and shown in grey.
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Figure S6: Marginal autocorrelation plots of a and 8 for May for the HMC sampler and MH sampler.
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Figure S7: Marginal trace plots of a and 3 for June in a single representative chain for the HMC sampler and MH sampler.
The first 200 sample points are discarded as burn-in and shown in grey.
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Figure S8: Marginal autocorrelation plots of a and 8 for June for the HMC sampler and MH sampler.
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Figure S9: Marginal trace plots of o and S for July in a single representative chain for the HMC sampler and MH sampler.
The first 200 sample points are discarded as burn-in and shown in grey.
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Figure S10: Marginal autocorrelation plots of a and g for July for the HMC sampler and MH sampler.



6 Convergence Diagnostics August

HMC

MH

—2.4 A

3 2.6

log

—2.8 1

—3.0

—2.30

—2.32 A

—2.34

log

—2.36

—2.38 1

—2.40

J_

o 4

T
200

T
400

T
600

T
800

T
1000

T T T T T T
0 200 400 600 800 1000

Figure S11: Marginal trace plots of @ and § for August in a single representative chain for the HMC sampler and MH
sampler. The first 200 sample points are discarded as burn-in and shown in grey.
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Figure S12: Marginal autocorrelation plots of « and 8 for August for the HMC sampler and MH sampler.



