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HOW TO JUMP in ensemble based MCMC samplers

Differential 

evolution 

convergence

Stretch move 

convergence

Advantages of ensemble samplers: 

• walkers learn from each other

• parallelization is still possible

Chain diagnostics

• mean stabilization

• good or bad mixing

Entropy measure

• empirical entropy: mean 

function evaluation within the 

ensemble

• analytical entropy:

• the convergence criteria: 

(within one standard deviation)

• In high dimensions, the 

sensitivity to the tuning 

parameters becomes 

prominent.

Disadvantage: 

• all walkers suffer from burn in

2D Visualization

Convergence 

assessment

Robustness

• We assessed the samplers by means of their convergence

speed, robustness and effective sample sizes. 

• For some cases of posteriors characterized by multimodality

differential evolution has shown to be superior.

• For posteriors with strongly non-linear features as well as high 

dimensional normal distributions, we found that the stretch

move outperformes the differential evolution move with respect

to all three aspects.
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Part 2.

Part 1.

Let’s get 

to work 

guys!

Hey, I need 

some help 

over here!

There is 

nothing 

here…
I can 

join 

you!


