
24 2 Importance Sampling

Your Turn
We want to use the following distribution for inference, where we know the shape, but not
the full distributional form.

What do we need for this to be a valid pdf?
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② make plan (write pseudo code)
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← IT act Chit).

let etc) =⑧glad , let gcx) ~ Unit GTI .
I
find d based on maxfGdWheen[

need e ca) Z ffx) HK.
-

① find elk)

② opt
"-

woo samples from FGC) using Accept - reject method .


