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MH-chain with N(-3,1) equilibrium, proposal variance = 0.1
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MH-chain with N(-3,1) equilibrium, proposal variance = 10
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Ergodic average, proposal variance = 1
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MH-chain with N(-3,1) equilibrium, proposal variance = 1
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Ergodic average, proposal variance = 1
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Example path of the witch hat distribution
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Random walk MH sampling for bimodal mixture started at 4
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Random walk MH sampling for bimodal mixture started at -4
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