
STK-4051/9051  Computational Statistics  Spring 2020

Exercise 13
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In in infinite state space you also need reccuence, i.e. probability 1 for 

returning to any set of non-neglible measure
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𝑓 𝑥 = 𝜋(𝑥)
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Note: both are squared
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∞

𝜌(𝑘) = ቊ
1 + 2 3.36 − 1 = 5.72 for case 1

1 + 2 3.73 − 1 = 6.46 for case 2
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10000/5.72 =  1748  samples which is less than 

This means that we will get almost two

16.9*3000=50700

times reduction in variance using rejection sampling


