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This work proposes estimators of divergence measures to compare different simulation 
strategies. However, there are three major problems with this manuscript: 
 
(1) The author should accentuate his contributions on this manuscript because the strategy 

of constructing the estimators, as the author mentioned in Section 3.2, have already 
been proposed in previous works.  

(2) In Section 5, the author set the densities 1
np  from the IS strategy with proposal law 

(0,3)Ν , of which the mean is the same with that of the target distribution, while the 

other densities 2
np  with proposal law (-3, 2)Ν . The author should explain the 

principles of selecting these densities, or the selection will not be general for other 
simulations. 

(3) In the application examples, most of the comparison of two simulation strategies are 
the comparison of RWMH with other methods, the author should also explain the 
validity of this comparison in detail.  

 
Overall, the novelty of the manuscript is poor unless the author makes some further work 
on the strategy of constructing the estimators, and the examples in the manuscript are not 
reasonable enough to show the performance of proposed estimators. 
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