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ABSTRACT

This talk will survey my efforts with coworkers to develop and analyze Monte Carlo
sampling algorithms for complex (usually high dimensional) probability distributions. These
sampling problems are typically difficult because they are badly scaled and/or they have
energetic or entropic barriers separating metastable regions.

These problems cannot be solved accurately by standard sampling methods. The talk
will have a computational statistical mechanics flavor but the methods are general and if we
have time we will see a few other applications.

For further information and inquiries about building access for persons with disabilities, please
contact Dan Moreau at 773.702.8333 or send him an email at dmoreau@galton.uchicago.edu. If
you wish to subscribe to our email list, please visit the following website:
https://lists.uchicago.edu/web/arc/statseminars.



