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pBMA(y |x) = ∫ p(y |w, x)p(w |Data)dw ≈

≈ ∑
i

p(y |wi, x), wi ∼ p(w |Data)
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p(w |Data) = p(Data |w)p(w)
∫ p(Data |w′)p(w′)dw′
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wSWA = w̄ = 1
T ∑i

wi

Σlow−rank = 1
T − 1 ∑i

(wi − w̄)(wi − w̄)T

Σdiag = 1
T − 1 ∑i

diag(wi − w̄)2
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SWAG Full Space VI
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ΣSWAG = 1
2 (Σdiag + Σlow−rank)

pBMA(y |x) = ∑
i

p(y |wi, x)

wi ∼ N(w |wSWA, ΣSWAG)

w1w2 wT
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