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Context: When using Markov chain Monte Carlo in Bayesian inference, the Metropolis-Hastings (MH) algorithm is often 
the first tool used to learn from the posterior of interest 𝜋. Little is known about a simple trick that can improve MH, 
sometimes dramatically: the Guided Walk (GW) proposed by Gustafson (1998) breaks the reversibility of the MH 
Markov chain by introducing a momentum variable which imposes a direction of propagation. This idea is neat in 
unidimensional problems where only two directions are possible. We generalize the Guided Walk algorithm to higher 
dimensional setups by introducing privileged directions of propagation. 


