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extension to Ks
take K Samples

for i 1 to K

Sample i ACi
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Repeat 11 as new element observed
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Metropolis Hasting's Algorithm
for Complex Systems that You cannot express CDs

you Cannot Sample from thePdf distribution of all possiblet.na.am

Entropy as pdf

Assume you have an initial sample
let XE be the Current Sample
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if Ruspoli Xj
set Xj as next Sample

otherwise
set Xi as the next Sample

Xo X



Xj

fCxi Futileentropyof xjpreu Samples

fly if PCAi Xj
is otherwise

IMPORTANT
The Seg of Samples in Metropolis Hasting's Alg
is NOT indep Ie each sample depends on
the Prevo Ones

if n Sample is Smaug the samples are not
representative

if n is LARGE it should be fine
I

Random walk Metropolis Hasting's Alg
when

qcxjlxil 9 CI ElXj
9 4

pcxi sxjs minf.fi
i

qg


