
COMP 136
Day 20: Sampling Methods & 

Intro to MCMC

Agenda:
1:30 – 2:00 : extra time to watch videos
2:00 – 2:05 : announcements
2:05 – 2:45 : exercises/Q&A

Upcoming Due Dates

- Quiz3 released, due Thu Apr 9 11:59pm ET

---- Will be entirely online via gradescope

---- Time limit: 20 minutes

---- all multiple choice

HW4 released! (due next Wed at 11:59pm ET)

CP4 released in next few days (stay tuned for due date)



New Idea #1: Monte Carlo Estimation



Exercise:
MC estimator for posterior predictive
• Suppose you can sample from posterior

• Show how you can estimate the posterior predictive likelihood



New Idea #2: Ancestral Sampling



Exercise:
How to do Ancestral Sampling for HMM?

Given: HMM parameters pi, A, mu, sigma
Want: sample of z_{1:T} and x_{1:T}



New Idea #3: Markov Chain Monte Carlo



New Idea #4: Inverse CDF Sampling Method



New Idea #5: Transforms of Random Vars

• Given u ~ Normal(0, 1)

• Transform: x ß T(u) = s * u + m,  where s > 0 and m is a real value

• What is the PDF of x?


