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	Description


	Markov Chain Monte Carlo (MCMC) is one of the most important advances in statistics over the last 20 years or so. MCMC has its origins in Metropolis et al. (1953) and Hastings (1970). However, it was only in the late 1980’s that the MCMC idea began to invade mainstream statistics and a considerable amount of research has been devoted to it ever since. 

The aim of the project is to study the Metropolis-Hastings algorithm and investigate the performance of the algorithm via simulation.
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	Additional notes
	Some knowledge of R statistical package is required.
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