function [diagnostics] =kl ausdi agnostics(M;

%input: a k by Rmatrix of GS draws, where k is the nunber of paraneters
%and r is the nunmber of draws (after discarding burn-ins)

% output: "diag" with

% colum 1 = neans

% colum 2 = std's

% colum 3 = nse (autocorrelation-adjusted)

% colum 4 = IEF (inefficiency factors - see neta BVMA / JAE notes
% and Koop, Poirier & Tobias p. 144

% colum 5 = effective sanple size (i.e. how many draws woul d achi eve
% the sane accuracy under iid conditions)

% colum 6 = Geweke's (1992) CD di agnostics based on AC- adj usted
% nse's

k=size(M 1);

R=si ze(M 2);

| EF=zeros(k, 1);
nse=zeros(k, 1);

i =1;
for i=1:k
int=Mi,:)'; %pick draws for a single paraneter
i nt sum=0;
i=1
for j=1:(R-2)
intl=int(1:Rj,1);
int2=int(j+1: R 1);
i nt3=corrcoef(intl,int2);
% if isnan(int3(1,2));
% int3(1, 2)=0;
% end;
intsumei ntsum+(1-j /R *int3(1,2);
if abs(int3(1,2))<0.05
break % exit innernost |oop
end
end

i ntsumemax (0, i ntsum; % or situations when the |oop imediately cuts off
%w th a slight negative value for the correlation
| EF(i, 1) =1+2*i nt sum

end




nse=sqrt (((/ R *(var(M)'.*IEF)));
nmst ar =R. / | EF;

% CD di agnostics

gl=round(0.1*R);
g2=round(0. 6*R) +1;
ML=M:, 1:gl);
M2=M:, g2: end) ;
Rl=si ze( M, 2);
R2=si ze( M, 2);

mML=rrean( ML, 2) ;
mv=mean( M2, 2) ;

| EF1=zeros(k, 1);
nsel=zeros(k, 1);

i =1;
for i=1:k
int=ML(i,:)"; %pick draws for a single paraneter
i nt sum=0;
j =1
for j=1:(R1-2)

ntl=int(1l:Rl-j,1);
nt2=int(j+1:R1,1);
nt 3=corrcoef (intl,int2);

% if isnan(int3(1,2));
% int3(1, 2)=0;
% end;

nt sumei nt sum+(1-j/R1) *int3(1, 2);
if abs(int3(1,2))<0.05
break % exit innernost | oop
end
end
i nt sunFmax(0, i ntsun); % or situations when the | oop imediately cuts off
%w th a slight negative value for the correlation
| EF1(i, 1) =1+2*i nt sum
end
nsel=sqgrt (((1/R1)*(var(M')'.*IEF1)));

| EF2=zeros(k, 1);
nse2=zeros(k, 1);

i =1;
for i=1:k
int=M2(i,:)"; %pick draws for a single paraneter
i nt sum=0;
j =1
for j=1:(R2-2)

ntl=int(1l:R2-j,1);
nt2=int(j+1:R2,1);
nt 3=corrcoef (intl,int2);

% if isnan(int3(1,2));
% int3(1, 2)=0;
% end;




i ntsunFi ntsumt(1-j/R2)*int3(1, 2);
if abs(int3(1,2))<0.05
break % exit innernost | oop
end
end
i nt sunFmax(0, i ntsun); % or situations when the | oop imediately cuts off
%w th a slight negative value for the correlation
| EF2(i, 1) =1+2*i nt sum
end
nse2=sqgrt (((1/ R2)*(var(M')'.*I1EF2)));

Ch=(nML- m\R) . / (sqgrt (nsel. *"2+nse2. "2));

%pr ob>0

pOvec=zeros(k, 1);

for i=1:k
pOvec(i)=length(find(Mi,:)>0))/R

end

di agnostics=[mean(M 2) std(M)' pOvec nse | EF nstar CD|
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