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Abstract

Conformal Bayes aims to apply the techniques of conformal prediction to Bayesian inference.
Due to potential complexities of posterior estimation, importance sampling and MCMC
algorithms are often an integral part of Bayesian inference. We review existing methods for
conformal Bayes inference and their challenges, and propose a new scheme based on leave-one-
out cross-conformal. It is demonstrated that this scheme has both theoretical and finite-sample
coverage guarantees. We also constructed an adaptation of this scheme based on rejection
sampling with more desirable computational efficiency, as well as a K-fold cross-conformal
analogy. The proposed algorithms are implemented on synthetic data and compared against the
benchmark.

For information about building access for persons with disabilities, please contact Keisha Prowoznik at 773.702-
0541 or send an email to kprowoznik@uchicago.edu. If you wish to subscribe to our email list, please visit the
following website: https://lists.uchicago.edu/web/info/statseminars.



mailto:kprowoznik@uchicago.edu?subject=Seminar

