
Bayesian Analysis with PyMC

Teach myself Bayesian modelling and inerference

1. Probabilistic Programming Languages

PyMC[1] is a probabilistic programing language (PPL) with rich history and wide usage. It has 

implemented general-purpose algorithms including Metropolis-Hastings sampler, Hamiltonian 

Monte Carlo and No-U-Turn-Sampler.

PPL can reduce the great burden of computing manually. The best introduction to PyMC that I 

found is their paper[1].
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