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e  Andreas Emberle Introduction to Stochastic Analysis

https://wt.iam.unibonn.de/fileadmin/WT/Inhalt/people/Andreas_Eberle/StoAn1112/StoAnSkriptneu.pdf

e  Andreas Kyprianou: Theory and Applications of Lévy  processes

http://www.maths.bath.ac.uk/~ak257/L evy-sonderborg.pdf

2. Metropolis Hasting, Reversible Jump MCMC and Convergence
Diagnostics
Evdewrticn pifloypapio:
e Likelihood, Bayesian and MCMC methods in quantitative genetics by
Sorensen D and Gianola D.
e David D. L. Minh and Do Le Minh. "Understanding the Hastings Algorithm."
Communications in Statistics - Simulation and Computation, 332-349, 2015
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e  http://www.cse.buffalo.edu/~jcorso/t/CSES55/files/lecture bayesiandecision.pdf
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