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Simulated Annealing (SA)
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Annealed Importance Sampling (AIS)

Ref: R. M. Neal, Statistics and Computing 11, 125-139 (2001).
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https://link.springer.com/article/10.1023/A:1008923215028
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o K {E®D random walker Z FA\L\7/z annealed importance sampling O ## 1 — K IZXR D&
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for k in range(K):
wlo, k] = 1.
x[0, k] = draw_from(B[0@])
for i in range(1, N):
for k in range(K):
W[ir k] = W[i_ll k] X ( f(x[i_llk]l B[l])
/ f(x[i-1,k], B[i-1]) )
x[i, k] = transfer(x[i-1, k], betalil)
ali]l = sum(A(xI[i,:1)*wldi,:]) / sum(wli,:])
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Population Annealing (PA) [2]

Ref: K. Hukushima and Y. Iba, AIP Conf. Proc. 690, 200 (2003).
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https://aip.scitation.org/doi/abs/10.1063/1.1632130
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k in range(K):
wl0, k] = 1.0
x[0, k]l = draw_from(B[0])
i in range(1l, N):
for k in range(K):
wli, k]l = wli-1, k] * ( f(x[i-1,k], BI[il)
/ f(x[i-1,k], B[i-11) )
if 1 % interval ==
x[i, :]1 = resample(x[i, :1, wli, :])
wli, :]1 = 1.0
for k in range(K):
x[i, k]l = transfer(x[i-1, k], BI[il)
alil = sum(A(xI[i,:1) * wli,:1) / sum(wli,:])
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walker E7E resampling (K. Hukushima and Y. Iba, op. cit.)
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https://aip.sciation.org/doi/abs/10.1063/1.1632130
https://journals.aps.org/pre/abstract/10.1103/PhysRevE.82.026704
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https://journals.aps.org/pre/abstract/10.1103/PhysRevE.103.053301
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https://journals.aps.org/pre/abstract/10.1103/PhysRevE.103.053301
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https://journals.aps.org/pre/abstract/10.1103/PhysRevE.103.053301
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(Fig2)
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https://aip.sciation.org/doi/abs/10.1063/1.1632130
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2DMAT

REECEYTAILAY Y ) VT % TV I N0 T

o Nelder-Mead, 7'') v R —F, X1 X&xz@Efk

o RIME>THILOE. PA (V2BLUE)
web: https://www.pasums.issp.u-tokyo.ac.jp/2dmat

o WEDRRKERN LA Z2—D TRFa1 XV > TBERER, TRESNEXT
GitHub: https://github.com/issp-center-dev/2DMAT
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