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FIG. 10: Binned samples of the double Gaussian distribution pdGau(x). The normalisation is arbitrary and has no relevance
here. (a) uses a Metropolis-Hastings algorithm and yields a good approximation whereas (b) uses the adaptive algorithm.
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FIG. 11: Binned sampling of a Cauchy distribution 1/(1 + x2) (shown in solid red line) truncated at x = ±500. (a) shows the
result of direct sampling and yields a good approximation whereas (b) uses the adaptive algorithm.
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