
STK-4051/9051  Computational Statistics  Spring 2020

Comments to exercise 9 

Instructor: Odd Kolbjørnsen, oddkol@math.uio.no

mailto:oddkol@math.uio.no


Ex 32 This task is just an example of how you can use simulations to 

check the method you are using. In this case for model selection.  

a) See code in R-file  for implementation
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Comments

• The standard approach does not propperly

take the uncertainty into account when it is 

used for model selection. 

• The true model is acctually bi-modal.
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Ex 33 importance sampling
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c) As a increase (1 to 4): 

• The effective number of samples goes down

• The qq plot does not match the line

• The mean is too low

• The std is too low

d)

• The weigths are normalized prior to re-

sampling 

a=1 a=2 a=3 

a=4 



Ex 35
• Random Walk

• Use library mvtnorm
• B) We need more than 1000

samples to get good estimates, 

but we are in the ball park 

• C)  We are not even close

with the 1000 samples.

We are trapped in the valley.
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Ex 36
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Ex 36
• f) use multiple start 

points, (extreme values 

or random)

• e,g,h) This is by trial 

and error, do it  

I will discuss similar 

issues in the lecture 

probably in two weeks

• i) Changing a you do 

not have detailed 

balance,  since the 

reverse probability is 

different This must be 

accounted for
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Traceplot example

d)


