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Goal in sampling geneste distributions

from target TI over universe I

Parameter estimation

Counths integration

Uncertainty quantiflation

Genestive models

Privacy fatness

Many apps
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Basic toy problem
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Another interpretation fixing distributions
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Rejectionsampl.mg PartVllSecton4.2
General strategy in sampling you want TI

let n be some dist Such that

We can sample M

We can relate M to TI

Crazy stuff Box Muller trastom
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requires explicit dist formulas we g.vesimple

not very flexible
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loea suppose w E R
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then we could sample M andreject
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This idea only works if I M

Fix setting unnormslizing



Wewrite TI XP for some P R R o

distributor unnormslized
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Rejection samite P Q M

While True

Wr M
Z E I up If else 0
If Z 1 return w

Claim 1 G terminates in loops

Claim 2 Samples exactly from P

Want P E Q 87,489,787
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Proof Pr Z 1 InMcw

IEEE Extra
It chance loop

We keep looping until first 2 1

Like con flipping frit heads G in Nf
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Eixample T Uniform on combiated shape

M uniformon simple shapes

Plw I we share
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Acceptance prob ratio of areas
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Metnpois Ha PrtUISection4es
Predominant sampling framework today

Top 10 also of the20ᵗʰ century

Idea reduce sampling from large

Global distribution T1 R oil

to local distributions Tw R oil

transition probability



Intuition random walk on graph

w
one step move Tw

many steps hopefully I

loed Tw should look like Tt Zoomed in w

Not the easiest to design work wth

Fix rejection sampling

W n Pw simple proposal dist
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Main claim Metropolis Hastings

Correctness TI is the correct station
Ges

for 1 proposals Pw wer

Runtime Pick carefully to
not reject too often

mix quickly to TI
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