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Abstract

In this thesis we compared two Markov Chain Monte Carlo al-

gorithms; the Random Walk Metropolis algorithm and the Adaptive

Metropolis Algorithm. The latter can be viewed as an extension of

the former and our aim was to see if its efficiency is improved by the

alteration. To do this, we defined a Bayesian model for logistic regres-

sion on a simulated data set. The posterior inference was based on

samples from the Random Walk Metropolis and Adaptive Metropolis

algorithms. We also introduced methods for assessing convergence of

the chains. In our analysis, the Adaptive Metropolis algorithm proved

more efficient than the Random Walk Metropolis algorithm.
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