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Abstract

The Markov chain Monte Carlo (MCMC) methods, originating in computational physics about half a century ago, have seen an enormous range of applications in recent statistical literature, due to their ability to simulate from complex distributions such as the ones needed in realistic statistical models. This talk provides an introductory tutorial of the two most frequently used MCMC algorithms: the Gibbs sampler and the Metropolis-Hastings algorithm. Using simple yet non-trivial examples, we show, step by step, how to implement these two algorithms. The examples involve a family of bivariate distributions whose full conditional distributions are all normal but whose joint densities are not only non-normal, but also bimodal.
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