
Lectures 18:  Markov Chain Monte Carlo III.

Metropolis-Hastings and Gibbs updating



probability distribution and Markov chain
from Lecture 17



probability distribution and Markov chain
from Lecture 17



Markov chain detailed balance
from Lecture 17



Metropolis update
from Lecture 17



Metropolis update
from Lecture 17



Monte Carlo averages

n0  burn-in steps



Monte Carlo averages



Metropolis-Hastings

𝜋(X)≈𝜚(X)

𝜋(X)≈𝜚(X) 

p(X2|X1) = T(X1➙X2)



Metropolis-Hastings

𝜋(X)≈𝜚(X) 

p(X2|X1) = T(X1➙X2)



Gibbs sampling



Gibbs sampling


