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18.3 Statement of Algorithm

Algorithm 7 Simulated Annealing Algorithm

Choose an initial guess """, Initialize z = ='".
Select the temperature change counter 1 =0

Select a cooling schedule T}

Select an initial temperature 7" = T}, = 0
Select a repetition schedule /i, that defines the number of iterations executed at each temper-
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cprob = targetdist(xp) / targetdist{x0);
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% MH routine

for i = l:nsamp
% Update chain:
[x,a] = MHstep(x,sig);
% Track accept—reject status

acc = acc + [a 1];
% Store the i—th sample:
X(i) = x;

end

end
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function [x1,a] = MHstep(x0,sig) LK

% Generate candidate from Gaussian: — N
xp = normrnd (x0,sig ,1);
% Compute acceptance probability:

c
= rand:; % uniform random number
if u <= accprob % if accepted
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x1 = xp; % new point is the candidate
a = 1; % note the acceptance
else % if rejected
x1 = x0; % new point is the same as the old one
a = 0; % note the rejection
end
end
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