
1. Sample θ from g(θ|θ(n)):

g(θ|θ(n)) =
exp

(
E(θ|θ(n))

)

Z

Z =
∫

exp
(
E(θ′|θ(n))

)
dθ′

2. Accept new θ with Hastings probability

h(θ, θ(n)) =
P (y|θ)

P (y|θ(n))
g(θ(n)|θ)
g(θ|θ(n))

=
P (y|θ)

P (y|θ(n))
exp

(
E(θ(n)|θ) − E(θ|θ(n))

)

3. If accept, set θ(n+1) ← θ
If reject, set θ(n+1) ← θ(n)
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