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We developed an efficient large-scale implementation of Bayesian multiple-kernel learning based on
annealed-importance-sampling-Riemannian-manifold-Hamiltonian Monte Carlo, with the goal of
estimating risks of disease onset and progression based on clinical information recorded in a large
database of electronic medical records. Developing and applying different techniques for efficient
computation, we obtained an implementation of the algorithm that can deal with a Bayesian
multiple-kernel model with large numbers of kernels and samples, unlike previously reported

reversible-jump algorithms.
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