Lecture 19 - Samplmg

oooooooooooooooooooooooooo

W: Swnf/&,y.\& wpprortiuaty (A(SWI/(L
A 'wﬂb ¥ — S

oboch . NP haad o do ceck ifnce th Tsing wobel — nad cppra g

ey suptity 7 X = (5,0, )
&) Gomdabin XOw P
D apprueiuts  rorgad P(xr)
~ seut‘a,@ Case ‘6%

Cons(flon 5‘. lp\? "’IK
We ank apQﬂM/Ma*@ /M:EQI.S{X)J
spead e (02 IDW=0F = BlL0T= (% )
Moty Conlo inlaniahen /eshimabin o afgoass i physis, Apliid welh, /11, shbshes

o agiraomit, U= EpL §ix)J

MC 2 <hinchn; oy o N Gampls )("),;‘)F
] 9) I,
eshile <L 7 511 B}ﬂﬂ&{’(j
f/«\l (%) = Zifx"lzj

pg@ﬂs ‘
) whme& YE[}J nfa@@j
Wﬁmow [X“’)V\ ) /ri
Mustssm
M—@ l)sm%

) opekd. avmwu EE<*WU Jéw-ﬂ >7

( 0,,_
") sy @ O e ]

(\ )= d‘
vy s = <ff i o .
(e. E(< 8“(“))7“/ _S(ym) - /t>>
(g ome  <ESENIM ) RS >

IFT6269 Page 1



Lud;m% <E§{k&ﬂ )%Sf“’),« S

=<l 2 EE[<&[$<‘> o, Sy, mj <4t
& L1t uIZf 2 ]
el (4,90 5) i

E LI Gwy] =o? fodih o L) =X
[ [ La-ptly? ] J (WwNMW g )

e (o,
sl ijusno %g{ ) >3 o7 )
dwmsm 7 tale i Cl[%M-/A)l’J = (pcﬂrs

Wows b somgly 7
1) Yo Upg ([003) —> pstudb-randors qussd o
2) XoBawoddi ) W=AFUsp? whe U~ Unf(log)
3 iene, tefpr sufa hie
UF e gt cdf. ¢ dil p fr’ Fa) 2 PoXsxt
(Sust  sexqoe F 15 aisachile) PS5t
luim 15 Hhat X Vas oS- Flac ) F\s ;’g”’

pegs PAxTy3 ~ P2 TSy 3 np{ﬁr/u))mg)}
S wsrng v/

Ly o b, e (0 17 P (e

aryt 599
oy Xosple) sy iz )= Boapl-hx) A=)
)= | -apl-Ax)
uwae  Ffw) < —_)[)\ Joy (=)
wibhonict, ddiabin ¢

Con Gorwie chme ik, Usen "cluin nde’

A

IFT6269 Page 2



(%, ) = < (x|, “condifiacd) s, !
(SW‘”D Ip> ’7:‘(‘—?& u) ‘Z o ;4;2

= qu @("ffjxncv, ) !
e

Xn= B:;lly;( Ua | > .
. s a C‘qﬂldi(ﬂ
: chdn
5? = F; I, o up b() »(3-4) \r?“ (W ‘K dunaan $(£1,¢<ﬁ$?>

Easﬁb, . uthuﬂfﬁ\"" W&Qj‘ muttiombly & with wgﬂm deo;iajj
ngggﬁih € Wibisigh, Casich

MwE) L= unu preade o MO,Tp
o =N (V, \;\‘5" o)
o U_lﬁ_ Bzag“mﬂ> —F )/a)\)( 2
( Codeky dumpsaton Z X = ULV 4
2=LLT ) =

EX <

(= UL o)1 uT= 2
s

ox-Hllor dugfrmtn o semb (ct) Causan

e Ml 1) = KEhws& (x) ~VOT)
¥z hsn & >
SRU(CES)
(Zh34

iy, fom a 064, [reliisdy) s o ool sty
Pos)d) ™ PeS6) whue G < DAG

%,y xd) = 7 o7 [ X ) JC& 3
=

Suppoze WLOG ), A & « “’P'WL"({ G gé%/:v
arcedol) complay < N a
r&r i-d b WW’“‘W;%

ool Xi~ plki= | S5 bt suf trod~

IFT6269 Page 3



%\mm
o quﬂfa Xt~ plki=- >(zf) Wﬁy

ond]
CaAsmbu}mMm (%,..%1) s dst P

@ wf"m‘l‘ side e w\Nw\J—m 5% &m/\ aLSMf

fo. (k) npluy) T ok o X by ,F;JDL
X NP(z)
¢ Ao i
Sau p(ﬂ: @;{:g) ) 1% 2y Can é;rm gl 1:0‘“‘75%3))
%‘S Hut & tsy fo Sample froms
22 | s st Aqh)2 Py P

L Xn gl
Sﬁg@ umWo _éﬁg) ¢ (o7

P — ?('I

¥’ shne fhat q(cep*ed eyl Voue conrett” disl.

%demdé)

X=2 , K15 at Y3 Wisa N=x Tx
TR, X opty = M)}??x = Pl
WMMOWALSM _é} M

‘/\723(\% a(up@dj f_@_[Z)— _g%) {Wﬁg}gﬂ aé

= woaf P o
WXn,lYns acw(adj 5(1)/)/ P/{P) =

e hign )
=74 4

apfihen b condbing o 4 DoM
Sy Coaat o Sangl @L(x [‘E.;)




Vo ©dd we 1)z pfas,2e<) SxeT) = ph)=pae | T)

o
@ q(2Y ke onguel int 0 DEH (e, g(x)=gbk)) (2
Lrcan suce wing osachnd stupliy
C{(Zw‘: P) ftzg):on>
g 7 fh) e Llle A=
Q[Cv/phqcp Fmb.‘- %q(%; = g(fxflﬁ>
Qo . * do am LS 5.6
" [ SRS ] $tae)
. S \-e(F&;
— (P% a(wﬁg:%z P[X’:\‘ED
I,r!pibﬂc_zmp@%-
" C”‘(M"é COMM‘*‘:’!S [Ep[:&[&’)]:ﬂ YNP
~ ca}f’f"wgnf“ e X9
p LX) < é Saxpla) = é g(»% Qv for e ditt 7
= K ™ o
9 h[ ffy)g%] e Yo g
Y lZg{yh)) Weee >/t)flé(ﬁ
n )=
[ ond ¢ ly)4 5%)w(y)
bas =1 Z stiywr % g 2 3@%49 !
%7 = T) ™ ¢ Wwivu wly )=
e 7 wed ply) 79
—T ‘Wﬂ%ﬁg‘fb 75\)
[ 1
E‘r/}\xs.] = ISwe Whon G emd) 7 by
A I
W[}A):’_fq{ﬁ’@[%k) %%(()J_/ﬁ ’ _ r’?
Yy waits
va@,5m (ant 7(1,)0(%(zj P(z) wnded meszr:&zvmgw

LDorein b M%‘W«m’%y& dit

Al \N_"/ (L \N. QAr 1 - Cr. N /.\5

FT6269 Page 5



Dorian v rovmelyed it

(N=Pl)  qr)=48) = Eq[51) ) 7
! £ S M= Bl g

'b. ]
2 2 wih Z e 2 Bl

et o " N ( zh > ¥ -y e
pure b (Lghly i) ) bt sy o

< Vs Gohder s ofy lovey Lomaie Fad jips @th Lhen 23 <%+
(vormoby ‘Shbds’ eshoke o0 g u\_,J e[w)

\S

S 0P ok
- Wndbha éﬂm (W cofh 468 )
+ Rao "%cbbd%

Good reference on sampling:
Monte Carlo Statistical Methods, Robert & Casella, 2004
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