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Teopema o MeToj1e 0TOOpA

IIycTh
e (D, A) — HEKOTOpPOE U3MEPUMOE TTPOCTPAHCTBO
e P u Q — pacupejesenust Ha D
o dr — gg < M < oo — npousBoanasi Pagona—Hukomuma P mo Q
@ ay,...,a, ~U(0,1)
@ N, Ny~ Q
o 7:=min(n:r(n,) > May)

Torna
o 7— 1~ Geom(1/M)
o n, ~P

@ 7T U Ty — HE3aBUCHUMDbI
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HanboJsiee ynorpeOnTebHBIN YACTHBIN CJIydail

e f(x) — mnorHocTh P oTHOCHTENHHO Mephl JlebGera
@ g(x) — mrorHOCTE Q OTHOCUTEBHO Mephl Jlebera
o Ecmu f(x) #0, To g(x) # 0

o r(x) = %
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KapTtnnka
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Bo3moxkHEBIN KOT 1

1 rf <- function(n)

2~ {

3 out <- numeric(n)

4 for(i in 1:n)

5 {

6 eta <- NA

/ repeat

8~ {

9 alpha <- runif(l)
10 eta <- rq(l)

11 if(r(eta) > M * alpha)
12 break

13 }

14 out[i] <- eta

15« }

16 out

17« }
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Bo3MoXKHEBI KOJT 2

1 rf <- function(n)

2+ {

3 out <- numeric(@)

4 rejected <- 1l:n

5 k <- length(rejected)

6 while(k > @)

/v {

8 out[rejected]| <- rq(k)
9 alpha <- runif(k)

10 rejected <- rejected[r(out[rejected]) <= M * alpha]
11 k <- length(rejected)
12~ }

13 out

14 ~ }
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Rejection with squeezing
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AanTuBHBIA MeToJ1 0TOOpa

https://www.math.chalmers.se/Stat/Grundutb/CTH/mvel86/1415/
adaptive.sampling.pdf

e f — HemnpepbiBHas guddepeHupyeMmas Ha D

e h =log f — Bemykaas na D

e Ilycrn ymeem cunrath h u b’/
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https://www.math.chalmers.se/Stat/Grundutb/CTH/mve186/1415/adaptive.sampling.pdf
https://www.math.chalmers.se/Stat/Grundutb/CTH/mve186/1415/adaptive.sampling.pdf

KapTtnnka
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Fig. 1. A concave log-density A(x), bounded on the left, showing upper and lower hulls based on three
abscissae (x;, X,, X3): , h(x); , upper hull; +--.-- , lower hull
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o ly(z) = (zj+1—x)h(z))

e h =log f — BeIyKas Ha D

e Ilycrs ymeem cunrarn h u b/
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