State space

® Augmented space: N
independent ‘replica’ of

state space
® Example N = 3

® |n this example, each

replica lives in R




Augmented distribution

o T(x1,22,...,xN) = Ta, (X1)TB, (22) .. . B, (TN)
® Product of the annealed
M distributions
i X >




Local exploration | teraion:

Any MCMC algorithm
for posterior

Any MCMC algorithm
for distribution 75

From prior mo: 1id often
possible




Communication | teraiont

M ® Propose a “swap’:
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® Accept/reject using

>

>

Metropolis-Hastings ratio
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Communication

lteration 1




Local exploration

lteration 2




Communication

lteration 2




Communication

lteration 2




Local exploration

lteration 3




Communication - tteration 3
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