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1. Goal & Problem 2. Plug-and-Play Monte Carlo (PMC)

Goal: Develop provable posterior sampling method for ill-posed
imaging problems by combining physical models and

Contribution #2.(a): We develop PMC as sampling extensions of PnP/RED by
dw, = Viogr(a,)dt dz, = Viogr (a)dt + vV3dB, discretizing the Langevin SDE using PnP/RED’s discretization strategies.

Contribution #2.(b): We propose weighted annealing to accelerate the
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Strategy: Extend PnP for posterior sampling by connecting denoiser
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3. Theoretical Guarantees

5. Nonlinear Black-hole Imaging
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Theorem [Sun, Wu, Chen]. The law (1)), for the continuous interpolation of {x }Y_, —
in PMC satisfies e
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N: number of iterations  KL( - | z): KL divergence  FI( - | z): Fisher information

y:step-size o blur strength  €: score training error
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Contribution #3: We show that PMC achieves O(1/N) stationarity £ More
w.r.t the true posterior in the joint presence of 2 Information!
- nonlinear forward model, & EinzE

- imperfect score function (denoiser), and LE’ ]
- weighted annealing. % =W
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