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Robert Low @RobJLow - 03/03/2019

Replying to

Symplectic integrators are great! (It helps if the Hamiltonian is
separable, though @)

-=(Dan Piponi)

@sigfpe

In my job | combine classical mechanics and statistical physics
(that | learnt as a student) with Monte Carlo methods and
symplectic numerical integration (that | learnt in visual effects)
to implement Hamiltonian Monte Carlo methods used to make
statistical inferences

1 1 )

-=(Dan Piponi) @sigfpe -03/03/2019
They're great for video games and visual effects when you don't want
your simulated systems inexplicably exploding!
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1st Symposium on Advances in Approximate Bayesian Inference, 2018 1-5

~-(Dan Piponi) @sigfpe - 03/03/2019 Antithetic Sampling with Hamiltonian Monte Carlo

And | should add that the method was invented to model the

interactions of quarks and gluons even though it's now used routinely Dan Piponi DPIPONI@GOOGLE.COM
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