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ABSTRACT

We introduce a methodology to sample from a sequence of probability distributions
and estimate their unknown normalizing constants. This problem is traditionally
addressed using Sequential Monte Carlo (SMC) methods which rely on importance
sampling/resampling ideas. We design here an alternative iterative algorithm. This
algorithm is based on a sequence of interacting Markov chain Monte Carlo (MCMC)
algorithms. We establish the convergence of this non-Markovian algorithm and
demonstrate this methodology on various examples arising in Bayesian analysis of
time series including for nonlinear non-Gaussian state-space models.



