A simplified tutorial Markov chain Monte Carlo program was written in 
Matlab to facilitate the investigation of basic characteristics of the 
MCMC algorithm as well as to serve as an instructional tool for MCMC 
methods. The code inverts parameters of a number of user-selectable 
functions, including a simple, static value inversion, damped harmonic 
oscillator, and one-dimensional non-linear advection. The code can be 
easily modified to use any function desired by the user. In addition, 
the code allows for a simple specification of observation types as well 
as observational error assumptions via an error covariance matrix. 
Currently, the code uses the Metropolis-Hastings algorithm to sample the 
posterior parameter distribution. Future modifications may include 
samplers such as the Gibbs sampler, slice sampler or advanced sampling 
techniques such as adaptive Metropolis, delayed rejection or nested 
sampling.
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