
Lectures 17:  Markov Chain Monte Carlo II.



probability distribution and Markov chain
from Lecture 16



probability distribution and Markov chain
from Lecture 16



Markov chain detailed balance
from Lecture 16



Metropolis update
from Lecture 16



Metropolis update
from Lecture 16



Monte Carlo averages



Monte Carlo averages



Metropolis-Hastings



Metropolis-Hastings



Gibbs sampling



Gibbs sampling




