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dX: = a(X;)dt + b(X;)dB; * dX: = a(X;)dt + ] c(X¢_,u)n(dtdu)
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Langevin Diffusion
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Continuous Spike-and-slab prior Spike-and-slab prior
(George and McCulloch, 1993) (Mitchell & Beauchamp, 1988)
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Z19-Zag Sampler mmemvermmsmsermesevenemerlly  StICKY Zig-Zag Sampler
B3k (Bierkens, Grazzi, & van der

(Bierkens, Fearnhead & Roberts, 2019) Op (6)
Meulen & Schauer, 2023)
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