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ABSTRACT 
 
 

When an unbiased estimator of the likelihood is used within an MCMC scheme, it is 
necessary to tradeoff the number of samples used against the computing time. Many 
samples for the estimator will result in a MCMC scheme which has similar properties to 
the case where the likelihood is exactly known but will be expensive. Few samples for 
the construction of the estimator will result in faster estimation but at the expense of 
slower mixing of the Markov chain. By harnessing a non-standard representation of the 
Integrated Autocorrelation Time, we provide guidelines on the number of samples to 
select for a general Metropolis-Hastings algorithm. 


