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The Typical Set
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The Typical Set
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Markov Chain Monte Carlo
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Metropolis-Hastings
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Lucas Mahler. “Randomized Algorithms - Using Randomness 
to Solve Increasingly Complex Problems - A Review”. In: (Dec. 2018)



Metropolis-Hastings in high dimensions
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Solution proposal - Hamiltonian Monte Carlo
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Solution proposal - Hamiltonian Monte Carlo
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Solution proposal - Hamiltonian Monte Carlo
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Tuning of Hamiltonian Monte Carlo
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Integration time Step size



Conclusion

• Hamiltonian Monte Carlo is an efficient method of implementing high dimensional 

Markov Chain Monte Carlos

• The need to understand differential geometry makes the barrier of entry high

• The method is difficult to tune 
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Thanks for listening
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