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Μαθηματικών 



 Convergence Criteria: 

Diagnosing Convergence 



Diagnosing Convergence 



Diagnosing Convergence: Be Careful 



Monitoring Convergence 

 Example: Beta Generator 



Monitoring Convergence: Example 



Monitoring Convergence 



Monitoring Convergence 



Monitoring Convergence 

 Common Estimates: 



Analyzing Outputs 

 Check Statistical Efficiency 

 Calculate Variance of Estimator: 

 Assume: x(i), i = 1, …, m sample from π(x). x(0) ~  π(x) 



Analyzing Outputs 

 Define integrated autocorrelation time: 

 It is often observed that ρj decays exponentially: 

 Define exponential autocorrelation time: 



Analyzing Outputs 

 Large time: 

 Define relaxation time: 



Analyzing Outputs - Convergence 

 Concepts of autocorrelation and relaxation time are also related to the 
convergence rater of the algorithm.  

 
 If  h is an eigenfunction that corresponds to the λ eigenvalue of the transition 
matrix then we have: 

 Relaxation time: 
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