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Discretization

Eigenvalues / timescales κi-1

Backward propagator

Processes:

Spectral decomposition
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Two flavors of discretization errors

Projection error
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Case 1: coarse discretization



MSM: Implied timescales

Case 1: coarse discretization



MSM: Chapman-Kolmogorov Test

Case 1: coarse discretization



Case 1: coarse discretization

HMM: Implied timescales



Case 1: coarse discretization

HMM: Chapman-Kolmogorov Test



HMM at lag 40:

Case 1: coarse discretization

Why does the HMM work better than the MSM?

MSM at lag 40:



Case 2: bad projection

Probability density Energy surface

Brownian dynamics simulation
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