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In arXiv:0911.2150, Rutger van Haasteren seeks to criticize the nested 
sampling algorithm for Bayesian data analysis in general and its 
MultiNest implementation in particular. He introduces a new method for 
evidence evaluation based on the idea of Voronoi tessellation and 
requiring samples from the posterior distribution obtained through 
MCMC based methods. He compares its accuracy and efficiency with 
MultiNest, concluding that it outperforms MultiNest in several cases. 
This comparison is completely unfair since the proposed method can 
not perform the complete Bayesian data analysis including posterior 
exploration and evidence evaluation on its own while MultiNest allows 
one to perform Bayesian data analysis end to end. Furthermore, their 
criticism of nested sampling (and in turn MultiNest) is based on a few 
conceptual misunderstandings of the algorithm. Here we seek to set the 
record straight. 

Submission history
From: Farhan Feroz [view email] 

[v1] Tue, 5 Jan 2010 15:28:17 GMT (16kb)

[v2] Fri, 8 Jan 2010 20:53:15 GMT (17kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact. 

Download:
● PostScript 
● PDF 
● Other formats 

Current browse context:
astro-ph.IM 
< prev | next > 
new | recent | 1001

Change to browse by:

astro-ph 
gr-qc 
physics

physics.data-an  

References & Citations
● SLAC-SPIRES HEP 

(refers to | cited by) 
● NASA ADS 
● CiteBase 

Bookmark(what is this?) 

 

 

 

 

 

 

  

�

CiteULike logo

�

Connotea logo

�

BibSonomy logo

�

Mendeley logo

�

Facebook logo

�

del . i c i o . us logo

�

Digg logo

�

Reddit logo

Comments: 5 pages, 1 figure, added arXiv numbers to the references

Subjects: Instrumentation and Methods for Astrophysics (astro-ph.IM); 
General Relativity and Quantum Cosmology (gr-qc); Data Analysis, 
Statistics and Probability (physics.data-an)

Cite as: arXiv:1001.0719v2 [astro-ph.IM]

(Help | Advanced search)

    

Search or Article-id

All papers Go!


