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Abstract

Importance sampling (IS) provides a flexible framework for
estimating features of complex probability distributions, but
its practical reliability can be difficult to assess when sam-
ples are generated by an MCMC algorithm (MCMC-IS).

This talk presents a workflow for reliable MCMC impor-
tance sampling: from expectations, quantile estimation, to
density estimation. We characterize the variability of MCMC-
IS quantile estimators highlighting situations where IS sam-
pling may be preferable to MCMC sampling. Together, these
components provide a systematic approach for using MCMC
output to obtain and assess reliable importance sampling
estimates, as well as equip a practitioner with a more com-
plex toolkit.
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