
Detour: Sampling & Gibbs Sampling
• Regular sampling of 𝑝(𝑧:, … , 𝑧;, … . , 𝑧<)
– Sample: (0, 3, 2, 5, …) è 𝑧! = 0; 𝑧' = 3; 𝑧( = 2,…
– Many samples: {(0, 3, 5, …) , (1,4,3,…), (1,3,5,…), …}
– 𝑝(𝑧! = 0,… , 𝑧# = 3,… . , 𝑧) = 1) ∝ 𝑐𝑜𝑢𝑛𝑡 𝑜𝑓 𝑠𝑎𝑚𝑝𝑙𝑒 "(0, …, 3,…1)"

• Gibbs sampling: use 𝑝 𝑧; 𝑧:, … , 𝑧;=:, 𝑧;>:, … , 𝑧< = 𝑝(𝑧_𝑖|𝑧¬𝑖)
– Iterate over each random variable to sample a value for just that random 

variable conditioned on all the others
– Repeat: For i=1, …, n, sample a value of 𝑧_𝑖 using 𝑝(𝑧_𝑖|𝑧¬𝑖)
– Example of Samples:  {0 (𝒛𝟏 = 𝟑), 3 (𝑧' = 1), 5 (𝑧( = 0), …., 7 (𝑧) =
7), 8 (𝒛𝟏 = 𝟖), 2 (𝑧' = 2), ….}
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