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Markov Chain Monte Carlo (MCMC) with the Metropolis-Hastings algorithm
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A geometric interpretation of the Metropolis-Hastings test
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Counterfactuals in the Metropolis-Hastings test
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Building the replay buffer for a two-dimensional banana-shaped posterior
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Replay buffer
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Fitting a model to pairs of parameters and data
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https://arxiv.org/abs/2402.05137
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Fitting a conditional Gaussian distribution to the replay buffer
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Counterfactual-informed adaptive MCMC with conditional Gaussian distributions
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Fitting a conditional normalising flow to the replay buffer

10

https://arxiv.org/abs/1605.06376
https://arxiv.org/abs/1905.07488
https://sbi-dev.github.io/
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Scheduler for an adaptive MCMC
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Counterfactual-informed adaptive MCMC with conditional normalising flows
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Conclusion and outlook

Counterfactual-informed adaptive MCMC with conditional normalising flows
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