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Exploring Probability Distributions Efficiently:
The Slow Way to Make Things Fast

Abstract: Bayesian statisticians learn about the results of applying statistical models to
data sets by exploring probability distributions using stochastic processes. Such
explorations can be extremely computationally intensive, so optimal explorations require
us to carefully choose each "step" we take on our journeys around these distributions. In
this talk, | will describe a Markov Chain Monte Carlo (MCMC) algorithm for exploring
posterior distributions for survival analysis (event time) models and the challenges |
encountered implementing this algorithm in an R software package during my sabbatical
last year.
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