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Abstract

Latent variable models have been successfully ap-
plied in lossless compression with the bits-back
coding algorithm. However, bits-back suffers
from an increase in the bitrate equal to the KL di-
vergence between the approximate posterior and
the true posterior. In this paper, we show how
to remove this gap asymptotically by deriving
bits-back coding algorithms from tighter varia-
tional bounds. The key idea is to exploit extended
space representations of Monte Carlo estimators
of the marginal likelihood. Naively applied, our
schemes would require more initial bits than the
standard bits-back coder, but we show how to
drastically reduce this additional cost with cou-
plings in the latent space. When parallel architec-
tures can be exploited, our coders can achieve bet-
ter rates than bits-back with little additional cost.
We demonstrate improved lossless compression
rates in a variety of settings, especially in out-of-
distribution or sequential data compression.

1. Introduction
Datasets keep getting bigger; the recent CLIP model was
trained on 400 million text-image pairs gathered from the
internet (Radford et al., 2020). With datasets of this size
coming from ever more heterogeneous sources, we need
compression algorithms that can store this data efficiently.

In principle, data compression can be improved with a better
approximation of the data generating distribution. Luck-
ily, the quality of generative models is rapidly improving
(van den Oord et al., 2016; Salimans et al., 2017; Razavi
et al., 2019; Vahdat & Kautz, 2020). From this panoply of
generative models, latent variable models are particularly
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Figure 1. Monte Carlo Bits-Back coders reduce the KL gap to zero.

attractive for compression applications, because they are
typically easy to parallelize; speed is a major concern for
compression methods. Indeed, some of the most successful
learned compressors for large scale natural images are based
on deep latent variable models (see Yang et al. (2020) for
lossy, and Townsend et al. (2020) for lossless).

Lossless compression with latent variable models has a com-
plication that must be addressed. Any model-based coder
needs to evaluate the model’s probability mass function
p(x). Latent variable models are specified in terms of a
joint probability mass function p(x, z), where z is a latent,
unobserved variable. Computing p(x) in these models re-
quires a (typically intractable) summation, and achieving
the model’s optimal bitrate, − log p(x), is not always fea-
sible. When compressing large datasets of i.i.d. data, it
is possible to approximate this optimal bitrate using the
bits-back coding algorithm (Hinton & Van Camp, 1993;
Townsend et al., 2019). Bits-back coding is based on varia-
tional inference (Jordan et al., 1999), which uses an approx-
imation q(z |x) to the true posterior p(z |x). Unfortunately,
this adds roughly DKL(q(z |x) ‖ p(z |x)) bits to the bitrate.
This seems unimprovable for a fixed q, which is a problem,
if approximating p(z |x) is difficult or expensive.

In this paper, we show how to remove (asymptotically) the
DKL gap of bits-back schemes for (just about) any fixed
q. Our method is based on recent work that derives tighter
variational bounds using Monte Carlo estimators of the
marginal likelihood (e.g., Burda et al., 2015). The idea is
that q and p can be lifted into an extended latent space (e.g.,
Andrieu et al., 2010) such that the DKL over the extended
latent space goes to zero and the overall bitrate approaches
− log p(x). For example, our simplest extended bits-back
method, based on importance sampling, introduces N iden-
tically distributed particles zi and a categorical random vari-
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able that picks from zi to approximate p(z |x). We also
define extended bits-back schemes based on more advanced
Monte Carlo methods (AIS, Neal, 2001; SMC, Doucet et al.,
2001).

Adding O(N) latent variables introduces another challenge
that we show how to address. Bits-back requires an initial
source of bits, and, naively applied, our methods increase
the initial bit cost by O(N). One of our key contributions
is to show that this cost can be reduced to O(logN) for
some of our coders using couplings in latent space, a novel
technique that may be applicable in other settings to reduce
initial bit costs. Most of our coders can be parallelized
over the number of particles, which significantly reduces
the computation overhead. So, our coders extend bits-back
with little additional cost.

We test our methods in various lossless compression set-
tings, including compression of natural images and musical
pieces using deep latent variable models. We report between
2% - 19% rate savings in our experiments, and we see our
most significant improvements when compressing out-of-
distribution data or sequential data. We also show that our
methods can be used to improve the entropy coding step
of learned transform coders with hyperpriors (Ballé et al.,
2018) for lossy compression. We explore the factors that
affect the rate savings in our setting.

2. Background
2.1. Asymmetric Numeral Systems

The goal of lossless compression is to find a short binary
representation of the outcome of a discrete random variable
x ∼ pd(x) in a finite symbol space x ∈ S. Achieving the
best possible expected length, i.e., the entropy H(pd) of
pd, requires access to pd, and typically a model probability
mass function (PMF) p(x) is used instead. In this case, the
smallest achievable length is the cross-entropy of p relative
to pd, H(pd, p) = −∑x pd(x) log p(x)1. See MacKay
(2003); Cover & Thomas (1991) for more detail.

Asymmetric numeral systems (ANS) are model-based coders
that achieve near optimal compression rates on sequences
of symbols (Duda, 2009). ANS stores data in a stack-like
‘message’ data structure, which we denote m, and provides
an inverse pair of functions, encodep and decodep, which
each process one symbol x ∈ S at a time:

encodep : m,x 7→ m′

decodep : m′ 7→ (m,x).
(1)

Encode pushes x onto m, and decode pops x from m′. Both
functions require access to routines for computing the cu-
mulative distribution function (CDF) and inverse CDF of p.

1All logarithms in this paper are base 2.
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� log p(x)
<latexit sha1_base64="2LWasHd3ba4af9WE9gOLLfLY1OU=">AAAB6XicbVA9SwNBEJ2LXzF+RS1tFoNoFe5E0TJgYxnFmEASwt5mLlmyu3fs7gnhyD+wsVDE1n9k579xk1yhiQ8GHu/NMDMvTAQ31ve/vcLK6tr6RnGztLW9s7tX3j94NHGqGTZYLGLdCqlBwRU2LLcCW4lGKkOBzXB0M/WbT6gNj9WDHSfYlXSgeMQZtU66l6e9csWv+jOQZRLkpAI56r3yV6cfs1SiskxQY9qBn9huRrXlTOCk1EkNJpSN6ADbjioq0XSz2aUTcuKUPoli7UpZMlN/T2RUGjOWoeuU1A7NojcV//PaqY2uuxlXSWpRsfmiKBXExmT6NulzjcyKsSOUae5uJWxINWXWhVNyIQSLLy+Tx/NqcFn17y4qNZLHUYQjOIYzCOAKanALdWgAgwie4RXevJH34r17H/PWgpfPHMIfeJ8/LSGNBA==</latexit>

m0 encode x with p(x)

<latexit sha1_base64="0LlZf+p40u1GmtVlVmeel9sBe0s=">AAACEnicbVC7SgNBFL0bXzG+opaCDAYhacKuKFoGbCwTMQ9IQpidnU2GzD6YmdWEJemsbfwVQSwUsbWy8xv8CScPQRMPDBzOuZe559ghZ1KZ5qeRWFhcWl5JrqbW1jc2t9LbOxUZRILQMgl4IGo2lpQzn5YVU5zWQkGxZ3NatbvnI796TYVkgX+l+iFterjtM5cRrLTUSucaHlYd4cXUJ4FDB6iBeggNf9QbpjqDIQqzvVwrnTHz5hhonlhTkilA6et2//Gy2Ep/NJyARB71FeFYyrplhqoZY6EY4XSQakSShph0cZvWNfWxR2UzHkcaoEOtOMgNhH6+QmP190aMPSn7nq0nR6fKWW8k/ufVI+WeNWPmh5HSkScfuRFHKkCjfpDDBCWK9zXBRDB9KyIdLDBRusWULsGajTxPKkd56zh/UtJtIJggCXtwAFmw4BQKcAFFKAOBO3iAZ3gx7o0n49V4m4wmjOnOLvyB8f4NfKmg3Q==</latexit>

decode x with p(x)

<latexit sha1_base64="kWAvp5J4RO5hSh+CJv06mDtrivE=">AAACEXicbVDJSgNBEK1xjXGLehSkUYR4CTOi6FHw4jERs0BmCD09FdPYs9DdowlDvHn14q940IMiXr158xv8CTuJgtuDgsd7VVTV8xPBlbbtN2tsfGJyajo3k5+dm19YLCwt11ScSoZVFotYNnyqUPAIq5prgY1EIg19gXX/7HDg189RKh5HJ7qXoBfS04i3OaPaSK1C0Q2p7sgwC5DFAfaJS7rk8ku84LrTvyRJsbvVKmzYJXsI8pc4n2TjACrvV2t3x+VW4dUNYpaGGGkmqFJNx060l1GpORPYz7upwoSyM3qKTUMjGqLysuFHfbJplIC0Y2kq0mSofp/IaKhUL/RN5+BU9dsbiP95zVS3972MR0mqMWKjRe1UEB2TQTwk4BKZFj1DKJPc3EpYh0rKtAkxb0Jwfr/8l9S2S85Oabdi0iAwQg5WYR2K4MAeHMARlKEKDK7hFh7g0bqx7q0n63nUOmZ9zqzAD1gvHwyEoKk=</latexit>

Figure 2. ANS is a last-in-first-out lossless coder. We adopt the
visualizations of (Kingma et al., 2019): the green bars represent
the message m, a stack that stores symbols x.

If n symbols, drawn i.i.d. from pd, are pushed onto m with
p , the bitrate (bits/symbol) required to store the ANS mes-
sage approaches H(pd, p) + ε for some small error ε (Duda,
2009; Townsend, 2020). The exact sequence is recovered
by popping n symbols off the final m with p.

For our purposes, the ANS message can be thought of as a
store of randomness. Given a message m with enough bits,
regardless of m’s provenance, we can decode from m using
any distribution p. This will return a random symbol x and
remove roughly − log p(x) bits from m. Conversely, we
can encode a symbol x onto m with p, which will increase
m’s length by roughly − log p(x). If a sender produces a
message m through some sequence of encode or decode
steps using distributions pi, then a receiver, who has access
to the pi, can recover the sequence of encoded symbols
and the initial message by reversing the order of operations
and switching encodes with decodes. When describing
algorithms, we often leave out explicit references to m,
instead writing steps like ‘encode x with p(x)’. See Fig. 2.

2.2. Bits-Back Compression with ANS

The class of latent variable models is highly flexible, and
most operations required to compute with such models can
be parallelized, making them an attractive choice for model-
based coders. Bits-back coders, in particular Bits-Back
with ANS (BB-ANS, Townsend et al., 2019), specialize in
compression using latent variable models.

A latent variable model is specified in terms of a joint dis-
tribution p(x, z) between x and a latent discrete2 random
variable taking value in a symbol space z ∈ S′. We as-
sume that the joint distribution of latent variable models
factorizes as p(z)p(x | z) and that the PMFs, CDFs, and
inverse CDFs, under p(z) and p(x | z) are tractable. How-
ever, computing the marginal p(x) =

∑
z p(z)p(x | z) is

often intractable. This fact means that we cannot directly en-
code x onto m. A naive strategy would be for the sender to
pick some z ∈ S′, and encode (x, z) using p, which would
require − log p(x, z) bits; however, this involves communi-
cating the symbol z, which is redundant information.

BB-ANS gets a better bitrate, by compressing sequences of
symbols in a chain and by having the sender decode latents

2BB-ANS can easily be extended to continuous z, with negligi-
ble cost, by quantizing; see Townsend et al. (2019).
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<latexit sha1_base64="oqo/Tom3RO6R1tMOxwrBftjrf1k=">AAAB/XicbVDLSgMxFM3UV62v+ti5CRbBVZkRRZcFNy4r2Ad0hpJJM21okhmSO0Idir/ixoUibv0Pd/6NmXYW2nogcDjnXu7JCRPBDbjut1NaWV1b3yhvVra2d3b3qvsHbROnmrIWjUWsuyExTHDFWsBBsG6iGZGhYJ1wfJP7nQemDY/VPUwSFkgyVDzilICV+tUjXxIYaZkpBtjHOORgpv1qza27M+Bl4hWkhgo0+9UvfxDTVDIFVBBjep6bQJARDZwKNq34qWEJoWMyZD1LFZHMBNks/RSfWmWAo1jbpwDP1N8bGZHGTGRoJ/OsZtHLxf+8XgrRdZBxlaTAFJ0filKBIcZ5FXjANaMgJpYQqrnNiumIaELBFlaxJXiLX14m7fO6d1l37y5qDVzUUUbH6ASdIQ9doQa6RU3UQhQ9omf0it6cJ+fFeXc+5qMlp9g5RH/gfP4AIb6U5w==</latexit>

net bits

<latexit sha1_base64="3/UGoY+7xu2IpIB63maTcuE3Eok=">AAAB/3icbVDLSsNAFJ3UV62vqODGzWARXIVEFF0W3LisYB/QhDKZTtqhk0mYuRFK7MJfceNCEbf+hjv/xkmbhbYeGDiccy9z7glTwTW47rdVWVldW9+obta2tnd29+z9g7ZOMkVZiyYiUd2QaCa4ZC3gIFg3VYzEoWCdcHxT+J0HpjRP5D1MUhbEZCh5xCkBI/XtIz8mMFJxziUHB/sYhxz0tG/XXcedAS8TryR1VKLZt7/8QUKzmEmggmjd89wUgpwo4FSwac3PNEsJHZMh6xkqScx0kM/yT/GpUQY4SpR5EvBM/b2Rk1jrSRyaySKtXvQK8T+vl0F0HZjT0gyYpPOPokxgSHBRBh5wxSiIiSGEKm6yYjoiilAwldVMCd7iycukfe54l457d1Fv4LKOKjpGJ+gMeegKNdAtaqIWougRPaNX9GY9WS/Wu/UxH61Y5c4h+gPr8wdmM5WW</latexit>

init. bits

<latexit sha1_base64="HTt39C9D5vipsaipNTtOLHuR7ZM=">AAAB6nicbVBNS8NAEJ3Ur1q/qh69LBbBU0nEoseCF48V7Qe0oWy2k3bpZhN2N2IJ/QlePCji1V/kzX/jts1BWx8MPN6bYWZekAiujet+O4W19Y3NreJ2aWd3b/+gfHjU0nGqGDZZLGLVCahGwSU2DTcCO4lCGgUC28H4Zua3H1FpHssHM0nQj+hQ8pAzaqx0/9T3+uWKW3XnIKvEy0kFcjT65a/eIGZphNIwQbXuem5i/Iwqw5nAaamXakwoG9Mhdi2VNELtZ/NTp+TMKgMSxsqWNGSu/p7IaKT1JApsZ0TNSC97M/E/r5ua8NrPuExSg5ItFoWpICYms7/JgCtkRkwsoUxxeythI6ooMzadkg3BW355lbQuql6t6t5dVuokj6MIJ3AK5+DBFdThFhrQBAZDeIZXeHOE8+K8Ox+L1oKTzxzDHzifPwLIjYI=</latexit>

x1

<latexit sha1_base64="Qhu70pPo/X1mEQhenHWZsovq1Ag=">AAAB6nicbVBNS8NAEJ3Ur1q/qh69LBbBU0mKoseCF48V7Qe0oWy2m3bpZhN2J2IJ/QlePCji1V/kzX/jts1BWx8MPN6bYWZekEhh0HW/ncLa+sbmVnG7tLO7t39QPjxqmTjVjDdZLGPdCajhUijeRIGSdxLNaRRI3g7GNzO//ci1EbF6wEnC/YgOlQgFo2il+6d+rV+uuFV3DrJKvJxUIEejX/7qDWKWRlwhk9SYrucm6GdUo2CST0u91PCEsjEd8q6likbc+Nn81Ck5s8qAhLG2pZDM1d8TGY2MmUSB7YwojsyyNxP/87ophtd+JlSSIldssShMJcGYzP4mA6E5QzmxhDIt7K2EjaimDG06JRuCt/zyKmnVqt5l1b27qNRJHkcRTuAUzsGDK6jDLTSgCQyG8Ayv8OZI58V5dz4WrQUnnzmGP3A+fwAETI2D</latexit>

x2

decode z with q(z|x1)

<latexit sha1_base64="/zC/h0/9Bq1Iu3Xz7eWV/I4ZKR0="></latexit>

encode x1 with p(x1|z)

<latexit sha1_base64="LP682ysBTndM6SuoTmkPKKPaIjU="></latexit>

encode z with p(z)

<latexit sha1_base64="6Ekj9XHeGQcU10FInkLwOi2PYME=">AAACEXicbVC7SgNBFL3rM8ZX1FKQwSDEJuyKomXAxjIR84DsEmZnJ8mQ2Qczs0qyJJ2tjb9ioYUitnZ2foM/4eQhaOKBgcM59zL3HDfiTCrT/DTm5hcWl5ZTK+nVtfWNzczWdkWGsSC0TEIeipqLJeUsoGXFFKe1SFDsu5xW3c750K9eUyFZGFypbkQdH7cC1mQEKy01Mjnbx6ot/IQGJPRoH9mohwY/4g1T7f4ARbneYSOTNfPmCGiWWBOSLUDp63bv8bLYyHzYXkhinwaKcCxl3TIj5SRYKEY47aftWNIIkw5u0bqmAfapdJJRoj460IqHmqHQL1BopP7eSLAvZdd39eTwVDntDcX/vHqsmmdOwoIoVjrx+KNmzJEK0bAe5DFBieJdTTARTN+KSBsLTJQuMa1LsKYjz5LKUd46zp+UdBsIxkjBLuxDDiw4hQJcQBHKQOAOHuAZXox748l4Nd7Go3PGZGcH/sB4/wYjFaC3</latexit>

decode z0 with q(z0|x2)

<latexit sha1_base64="DiVNjBp1TgTev5CxypMhGg8XJL8="></latexit>

encode x2 with p(x2|z0)

<latexit sha1_base64="1Vflkt6OH7wbUCgFB9A+ubHAwHQ="></latexit>

encode z0 with p(z0)

<latexit sha1_base64="IzLNlfewioieZFbTo+sDu1l4oNA=">AAACFHicbVDLSgMxFL1TX7W+Rl0KEizSilBmRNFlwY3LVuwD2lIyadqGZh4kGaUd2p0f4MZf0YULRdy6cOc3+BOmD0FbDwQO59xL7jlOwJlUlvVpxObmFxaX4suJldW19Q1zc6so/VAQWiA+90XZwZJy5tGCYorTciAodh1OS07nfOiXrqmQzPeuVDegNRe3PNZkBCst1c3DqotVW7gR9YjfoH1URb0UQoMf+Yapdn+AgnQvdVA3k1bGGgHNEntCklnIf93uPl7m6uZHteGT0KWeIhxLWbGtQNUiLBQjnPYT1VDSAJMObtGKph52qaxFo1B9tK+VBmr6Qj9PoZH6eyPCrpRd19GTw1vltDcU//MqoWqe1SLmBaHSoccfNUOOlI+GDaEGE5Qo3tUEE8H0rYi0scBE6R4TugR7OvIsKR5l7OPMSV63gWCMOOzAHqTBhlPIwgXkoAAE7uABnuHFuDeejFfjbTwaMyY72/AHxvs3XkehQw==</latexit>

Figure 3. Encoding (x1, x2) requires an initial source of bits (light
blue), but bits-back reduces its total bit consumption by using
intermediate messages as the initial source of bits for encoding x2.
The net bits used (light orange) is close to the negative ELBO.

z from the intermediate message state, rather than picking
z; see Fig. 3. Suppose that we have already pushed some
symbols onto a message m. BB-ANS uses an approximate
posterior q(z |x) such that if p(x, z) = 0 then q(z |x) =
0. To encode a symbol x onto m, the sender first pops
z from m using q(z |x). Then they push (x, z) onto m
using p(x, z). The new message m′ has approximately
− log p(x, z) + log q(z |x) more bits than m. m′ is then
used in exactly the same way for the next symbol. The per-
symbol rate saving over the naive method is − log q(z |x)
bits. However, for the first symbol, an initial message is
needed, causing a one-time overhead.

2.3. The Bitrate of Bits-Back Coders

When encoding a sequence of symbols, we define the total
bitrate to be the number of bits in the final message per
symbol encoded; the initial bits to be the number of bits
needed to initialize the message; and the net bitrate to be
the total bitrate minus the initial bits per symbol, which is
equal to the expected increase in message length per symbol.
As the number of encoded symbols grows, the total bitrate
of BB-ANS will converge to the net bitrate.

One subtlety is that the BB-ANS bitrate depends on the
distribution of the latent z, popped with q(z |x). In an
ideal scenario, where m contains i.i.d. uniform Bernoulli
distributed bits, z will be an exact sample from q. Unfor-
tunately, in practical situations, the exact distribution of z
is difficult to characterize. Nevertheless, Townsend et al.
(2019) found the ‘evidence lower bound’ (ELBO)

Ez∼q(z | x) [− log p(x, z) + log q(z |x)]

= − log p(x) +DKL(q(z |x) ‖ p(z |x)),
(2)

which assumes z ∼ q(z |x), to be an accurate predictor of
BB-ANS’s empirical compression rate; the effect of inaccu-

rate samples (which they refer to as ‘dirty bits’) is typically
less than 1%. So, in this paper we mostly elide the dirty bits
issue, regarding (2) to be the net bitrate of BB-ANS, and
hereafter we refer to vanilla BB-ANS as BB-ELBO. Taking
the expectation under pd, BB-ELBO achieves a net bitrate of
approximately H(pd, p) + Ex∼pd [DKL(q(z |x) ‖ p(z |x))].

3. Monte Carlo Bits-Back Coding
The net bitrate of bits-back is ideally the negative ELBO.
This rate seems difficult to improve without finding a bet-
ter q. However, the ELBO may be a loose bound on the
marginal log-likelihood. Recent work in variational infer-
ence shows how to bridge the gap from the ELBO to the
marginal log-likelihood with tighter variational bounds (e.g.,
Burda et al., 2015; Domke & Sheldon, 2018), motivating the
question: can we derive bits-back coders from those tighter
bounds and approach the cross-entropy?

In this section we provide an affirmative answer to this
question with a framework called Monte Carlo bits-back
coding (McBits). We point out that the extended space con-
structions of Monte Carlo estimators can be reinterpreted
as bits-back coders. One of our key contributions is de-
riving variants whose net bitrates improve over BB-ELBO,
while being nearly as efficient with initial bits. We begin
by motivating our framework with two worked examples.
Implementation details are in Appendix A.

3.1. Bits-Back Importance Sampling

The simplest of our McBits coders is based on importance
sampling (IS). IS samples N particles zi ∼ q(zi |x) i.i.d.
and uses the importance weights p(x, zi)/q(zi |x) to esti-
mate p(x). The corresponding variational bound (IWAE,
Burda et al., 2015) is the log-average importance weight:

− E{zi}Ni=1

[
log

(
N∑
i=1

1

N

p(x, zi)

q(zi |x)

)]
≥ − log p(x). (3)

IS provides a consistent estimator of p(x). If the importance
weights are bounded, the left-hand side of equation (3) con-
verges monotonically to − log p(x) (Burda et al., 2015).

Surprisingly, equation (3) is actually the evidence lower
bound between a different model and a different approxi-
mate posterior on an extended space (Andrieu et al., 2010;
Cremer et al., 2017; Domke & Sheldon, 2018). In particular,
consider an expanded latent space S′N × {1 .. N} that in-
cludes the configurations of the N particles {zi}Ni=1 and an
index j ∈ {1 .. N}. The left-hand side of equation (3) can
be re-written as the (negative) ELBO between a pair of dis-
tributions P and Q defined over this extended latent space,
which are given in Alg. 1. Briefly, given x, Q samples N
particles zi ∼ q(zi |x) i.i.d. and selects one of them by sam-
pling an index j with probability w̃j ∝ p(x, zj)/q(zj |x).
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Algorithm 1: Extended Latent Space Representation of Importance Sampling

Process Q(Z |x)

sample {zi}Ni=1 ∼
∏N
i=1 q(zi |x)

compute w̃i ∝ p(x,zi)
q(zi | x)

sample j ∼ Cat (w̃j)
return {zi}Ni=1, j

Process P (x,Z)
sample j ∼ Cat(1/N)
sample zj ∼ p(zj)
sample x ∼ p(x | zj)
sample {zi}i6=j ∼

∏
i 6=j q(zi |x)

return x, {zi}Ni=1, j

decode {zi}N
i=1 with ⇧N

i=1q(zi|x)

<latexit sha1_base64="uRtJmUOgtbdwA3c6jYi05SWpluQ="></latexit>

decode j with Cat(w̃j)

<latexit sha1_base64="siaXHM3zYaGecMus9YdPdAcV8YM="></latexit>

encode {zi}i 6=j with ⇧i 6=jq(zi|x)

<latexit sha1_base64="FhrtW3H8mWSNM2IckpZpVU0YCCU="></latexit>

encode x with p(x|zj)

<latexit sha1_base64="8OZk/JafOuXuqNjcwLqZLWp+2/8="></latexit>

encode zj with p(zj)

<latexit sha1_base64="mKRq9Y/lzUrBxlxuON06Jv0hFsU=">AAACFXicbVDLSgMxFM3UR2t9VV26CRahgpQZUXRZcOOyon1gZyiZTNrGJjNDklHqMAV/wY1rv8GNGxeKuBXc+TemD0FbDwQO59xL7jluyKhUpvllpGZm5+bTmYXs4tLyympubb0qg0hgUsEBC0TdRZIw6pOKooqReigI4i4jNbd7PPBrV0RIGvjnqhcSh6O2T1sUI6WlZm7X5kh1BI+JjwOPJNCGN81L2P+Rr6nqJH0YFrS608zlzaI5BJwm1pjkS6mH24v041m5mfu0vQBHnPgKMyRlwzJD5cRIKIoZSbJ2JEmIcBe1SUNTH3EinXiYKoHbWvFgKxD6+QoO1d8bMeJS9rirJwfHyklvIP7nNSLVOnJi6oeR0qlHH7UiBlUABxVBjwqCFetpgrCg+laIO0ggrHSRWV2CNRl5mlT3itZ+8eBUtwHBCBmwCbZAAVjgEJTACSiDCsDgDjyBF/Bq3BvPxpvxPhpNGeOdDfAHxsc33L2iEw==</latexit>

encode j with Cat(1/N)

<latexit sha1_base64="wJwUgpFeCQ4W+BesI2a+WAp2Des="></latexit>

(a) Bits-Back Importance Sampling (BB-IS)

<latexit sha1_base64="6vjzABZqWg6OphPOukzS0PCJWIU="></latexit>

assign ui = Ti(u1), zi = F�1
q (ui)

decode u1 with unif{0, . . . , 2r � 1}

<latexit sha1_base64="jiBdsT4tWM5rRhCRS4Rz53fUQx4="></latexit>

encode uj with unif{u : F�1
q (u) = zj}

<latexit sha1_base64="r9v+MDg87nG09nLbP8D9w8zIqyU="></latexit>

decode j with Cat(w̃j)

<latexit sha1_base64="siaXHM3zYaGecMus9YdPdAcV8YM="></latexit>

encode x with p(x|zj)

<latexit sha1_base64="8OZk/JafOuXuqNjcwLqZLWp+2/8="></latexit>

encode zj with p(zj)

<latexit sha1_base64="mKRq9Y/lzUrBxlxuON06Jv0hFsU=">AAACFXicbVDLSgMxFM3UR2t9VV26CRahgpQZUXRZcOOyon1gZyiZTNrGJjNDklHqMAV/wY1rv8GNGxeKuBXc+TemD0FbDwQO59xL7jluyKhUpvllpGZm5+bTmYXs4tLyympubb0qg0hgUsEBC0TdRZIw6pOKooqReigI4i4jNbd7PPBrV0RIGvjnqhcSh6O2T1sUI6WlZm7X5kh1BI+JjwOPJNCGN81L2P+Rr6nqJH0YFrS608zlzaI5BJwm1pjkS6mH24v041m5mfu0vQBHnPgKMyRlwzJD5cRIKIoZSbJ2JEmIcBe1SUNTH3EinXiYKoHbWvFgKxD6+QoO1d8bMeJS9rirJwfHyklvIP7nNSLVOnJi6oeR0qlHH7UiBlUABxVBjwqCFetpgrCg+laIO0ggrHSRWV2CNRl5mlT3itZ+8eBUtwHBCBmwCbZAAVjgEJTACSiDCsDgDjyBF/Bq3BvPxpvxPhpNGeOdDfAHxsc33L2iEw==</latexit>

encode j with Cat(1/N)

<latexit sha1_base64="SuIM4CgwIC9txwh/sesVg0ZzNEk="></latexit>

(b) Bits-Back Coupled Importance Sampling (BB-CIS)

Figure 4. The initial bit cost of encoding a single symbol x with IS-based coders is reduced from O(N) to O(logN) by coupling the
latents with shared randomness. Both of these coders achieve a net bitrate that approaches − log p(x) as N →∞.

The distribution P pre-selects the special jth particle uni-
formly at random, samples its value zj ∼ p(zj) from the
prior of the underlying model, and samples x ∼ p(x | zj)
given zj . The remaining zi ∼ q(zi |x) for i 6= j are sam-
pled from the underlying approximate posterior. Because
P and Q use q for all but the special jth particle, most of
the terms in the difference of the log-mass functions cancel,
and all that remains is equation (3). See Appendix A.4.

Once we identify the left-hand side of equation (3) as a
negative ELBO over the extended space, we can derive
a bits-back scheme that achieves an expected net bitrate
equal to equation (3). We call this the Bits-Back Importance
Sampling (BB-IS) coder, and it is visualized in Fig. 4a. To
encode a symbol x, we first decode N particles zi and the
index j with the Q process by translating each ‘sample’ to
‘decode’. Then we encode x, the particles zi, and the index
j jointly with the P process by translating each ‘sample’ to
‘encode’ in reverse order. By reversing P at encode time,
we ensure that receiver decodes with P in the right order.

Thus, ignoring the clean bits question, BB-IS’s asymptotic
net bitrate is close to the left-hand side of equation (3),
which converges to the marginal log-likelihood (Burda et al.,
2015). Ultimately, as N →∞, it reaches the cross-entropy.

3.2. Bits-Back Coupled Importance Sampling

Unfortunately, the BB-IS coder requires roughly− log w̃j−∑N
i=1 log q(zi |x) ∈ O(N) initial bits. The reason is that

each decoded random variable needs to remove some bits
from m. Can this be avoided? Here, we design Bits-Back
Coupled Importance Sampling (BB-CIS), which achieves a
net bitrate comparable to BB-IS while reducing the initial
bit cost to O(logN). BB-CIS achieves this by decoding a
single common random number, which is shared by the zi.
The challenge is showing that a net bitrate comparable to
BB-IS is still achievable under such a reparameterization.

BB-CIS is based on a reparameterization of the particles zi
as deterministic functions of coupled uniform random vari-
ables. The method is a discrete analog of the inverse CDF
technique for simulating non-uniform random variates (De-
vroye, 2006). Specifically, suppose that the latent space S′ is
totally ordered, and the probabilities of q are approximated
to an integer precision r > 0, i.e., 2rq(z |x) is an integer for
all z ∈ S′. Define the function F−1q : {0 .. 2r − 1} → S′,

F−1q (u) = arg min
{
z :
∑

z′≤z
2rq(z′ |x) > u

}
. (4)

F−1q maps the uniform samples into samples from q. This
is visualized in Fig. 5. A coupled set of particles zi with
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{0 .. 2r � 1}

Figure 5. Mapping uniforms in {0 .. 2r − 1} to samples in S′.
Colors represent the subsets mapped to z of size 2rq(z |x).

marginals q(zi |x) can be simulated with a common ran-
dom number by sampling a single uniform u and setting
zi = F−1q (Ti(u)) for some functions Ti : {0 .. 2r − 1} →
{0 .. 2r − 1}, as in Fig. 6. Intuitively, Ti maps u to
the uniform ui underlying zi. To ensure that zi have the
same marginal, we require that Ti are bijective functions.
For example, Ti can be defined as a fixed ‘shift’ by in-
teger ki , i.e., Ti(u) = (u + ki) mod 2r with inverse
T−1i (u) = (u− ki) mod 2r. We set T1(u) = u by conven-
tion.

BB-CIS uses these couplings in a latent decoding pro-
cess that saves initial bits. It decodes u1 from m with
unif{0 .. 2r − 1}, sets zi = F−1q (Ti(u1)), and decodes
the index j of the special particle zj with Cat(w̃j). This re-
duces the initial bit cost to r−log w̃j ∈ O(1)+O(logN) =
O(logN). Note that the O(logN) term is for decoding the
index j which does not scale with latent dimension, thus the
O(1) term dominates for high dimensional latents. Also, in
the ANS implementation, all compressed message lengths
are rounded to a multiple of a specified precision (e.g., 16)
which may mask small changes caused by the O(logN)
term. Thus, in practice, BB-CIS demonstrates a nearly con-
stant initial bits cost (Fig. 8c).

The coupled latent decoding process needs to be matched
with an appropriate encoding process for x. Suppose that we
finished encoding x, as with BB-IS, by encoding {zi}i 6=j
with q(zi |x) i.i.d. and encoding (x, zj , j) with p(x, zj)/N .
The net bitrate would be

Eu1

[
−r −

N∑
i=1

log q(zi |x)− log

(
N∑
i=1

1

N

p(x, zi)

q(zi |x)

)]
.

This is clearly worse than BB-IS. The culprits are the N − 1
latents that BB-IS pushes onto m, which is wasteful, be-
cause they are deterministically coupled. Fundamentally,
the encoding process of BB-IS is not balanced with the
initial bit savings of our coupled latent decoding process.

The solution is to design an encoding process over {zi}Ni=1,
{ui}Ni=1, and x, which exactly matches the initial bit savings
of the coupled decoding process. The idea is to encode just
(uj , x, zj , j), which is enough information for the receiver
to reconstruct all other variables. The key is to design the
encoding for uj . Encoding uj with a uniform on {0 .. 2r −

T4
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<latexit sha1_base64="K3de3L+AfQUmGI0AU7OEcZmu1uM=">AAAB7HicbZDLSgMxFIbP1Futt6o73QSL4KrMWEV3FnThsoLTFtqhZNJMG5rJDElGqEOfwY0LRdz6Er6FC8HnUPeml4W2/hD4+P9zyDnHjzlT2rY/rMzc/MLiUnY5t7K6tr6R39yqqiiRhLok4pGs+1hRzgR1NdOc1mNJcehzWvN758O8dkOlYpG41v2YeiHuCBYwgrWx3NtWWhq08gW7aI+EZsGZQOHs8/374nXnq9LKvzXbEUlCKjThWKmGY8faS7HUjHA6yDUTRWNMerhDGwYFDqny0tGwA7RvnDYKImme0Gjk/u5IcahUP/RNZYh1V01nQ/O/rJHo4NRLmYgTTQUZfxQkHOkIDTdHbSYp0bxvABPJzKyIdLHERJv75MwRnOmVZ6F6WHSOisdXdqGMYKws7MIeHIADJ1CGS6iACwQY3MEDPFrCureerOdxacaa9GzDH1kvP5YCk5w=</latexit>

z1

<latexit sha1_base64="eQK+8jfohKCWjWqRj5C2mwug+s8=">AAAB7HicbZDLSsNAFIZP6q3GW9WdbgaL4KokoujOgi5cVjBtoQ1lMp20QyeTMDMRaugzuHGhiFtfwrdwIfgc6t7pZaGtPwx8/P85zDknSDhT2nE+rNzc/MLiUn7ZXlldW98obG5VVZxKQj0S81jWA6woZ4J6mmlO64mkOAo4rQW982Feu6FSsVhc635C/Qh3BAsZwdpY3m0rcwetQtEpOSOhWXAnUDz7fP++eN35qrQKb812TNKICk04VqrhOon2Myw1I5wO7GaqaIJJD3dow6DAEVV+Nhp2gPaN00ZhLM0TGo3c3x0ZjpTqR4GpjLDuqulsaP6XNVIdnvoZE0mqqSDjj8KUIx2j4eaozSQlmvcNYCKZmRWRLpaYaHMf2xzBnV55FqqHJfeodHzlFMsIxsrDLuzBAbhwAmW4hAp4QIDBHTzAoyWse+vJeh6X5qxJzzb8kfXyA5L4k5o=</latexit>

z2

<latexit sha1_base64="rHqVLIYdEZ5kt3aiJPnwZdo8pn0=">AAAB7HicbZDLSgMxFIbP1Futt6o73QSL4KrMlIruLOjCZQWnLbRDyaSZNjSTGZKMUIc+gxsXirj1JXwLF4LPoe5NLwtt/SHw8f/nkHOOH3OmtG1/WJmFxaXllexqbm19Y3Mrv71TU1EiCXVJxCPZ8LGinAnqaqY5bcSS4tDntO73z0d5/YZKxSJxrQcx9ULcFSxgBGtjubfttDRs5wt20R4LzYMzhcLZ5/v3xeveV7Wdf2t1IpKEVGjCsVJNx461l2KpGeF0mGslisaY9HGXNg0KHFLlpeNhh+jQOB0URNI8odHY/d2R4lCpQeibyhDrnprNRuZ/WTPRwamXMhEnmgoy+ShIONIRGm2OOkxSovnAACaSmVkR6WGJiTb3yZkjOLMrz0OtVHTKxeMru1BBMFEW9uEAjsCBE6jAJVTBBQIM7uABHi1h3VtP1vOkNGNNe3bhj6yXH5R9k5s=</latexit>

Figure 6. BB-CIS only needs to decode a single random uniform
u and then applies bijections Ti to produce the uniforms ui under-
lying zi. We set T1(u) = u by convention.

1} is unnecessarily wasteful, because zj restricts the range
of uj . It turns out, that the best we can do is to encode uj
with unif{u : F−1q (u) = zj}. Finally (x, zj , j) are encoded
with p(x, zj)/N . BB-CIS’s encode is given in Fig. 4b.

BB-CIS has the following expected net bitrate:

− Eu1

[
log

(
N∑
i=1

1

N

p(x, zi)

q(zi |x)

)]
. (5)

Thus, BB-CIS achieves a net bitrate comparable to BB-
IS, but uses only O(logN) initial bits. We show this in
Appendix A.5. We also show that the BB-CIS net bitrate can
be interpreted as a negative ELBO over an extended latent
space, which accounts for the configurations of zi, ui, and j.
This extended space construction is novel, and we believe
it may be useful for deriving other coupling schemes that
reduce initial bit consumption. Common random numbers
are classical tools in Monte Carlo methods; in bits-back they
may serve as a tool for controlling initial bit cost.

The net bitrate of BB-CIS can fail to converge to− log p(x),
if the Ti are poorly chosen. In our experiments, we used
fixed (but randomly chosen) shifts shared between the
sender and receiver. This scheme converged as quickly as
BB-IS in terms of net bitrate, but at a greatly reduced total
bitrate. However, we point out that further work is required
to explore more efficient bijections in terms of computation
cost and compression performance.

3.3. General Framework

Monte Carlo bits-back coders generalize these two exam-
ples. They are bits-back coders built from extended la-
tent space representations of Monte Carlo estimators of
the marginal likelihood. Let p̂N (x) be a positive unbi-
ased Monte Carlo estimator of the marginal likelihood
that can be simulated with O(N) random variables, i.e.,
E[p̂N (x)] = p(x). Importance sampling is the quintessen-
tial example, p̂N (x) = N−1

∑N
i=1 p(x, zi)/q(zi |x), but

more efficient estimators of p(x) can be built using tech-
niques like annealed importance sampling (Neal, 2001) or



Monte Carlo Bits-Back Coding

sequential Monte Carlo (Doucet et al., 2001).

A variational bound on the log-marginal likelihood can be
derived from p̂N (x) by Jensen’s inequality,

− E[log p̂N (x)] ≥ − log p(x). (6)

If p̂N (x) is strongly consistent in N (as is the case with
many of these estimators) and − log p̂N (x) satisfies a
uniform integrability condition, then −E[log p̂N (x)] →
− log p(x) (Maddison et al., 2017). This framework cap-
tures recent efforts on tighter variational bounds (Burda
et al., 2015; Maddison et al., 2017; Naesseth et al., 2018; Le
et al., 2018; Domke & Sheldon, 2018; Caterini et al., 2018).

As with BB-IS and BB-CIS, the key step in the McBits
framework is to identify an extended latent space represen-
tation of p̂N (x). Let Z ∼ Q(Z |x) be a set of random
variables (often including those needed to compute p̂N (x)).
If there exists a ‘target’ probability distribution P (x,Z)
over x and Z with marginal p(x) such that

p̂N (x) =
P (x,Z)

Q(Z |x)
, (7)

then the McBits coder, which decodes Z with Q(Z |x) and
encodes (x,Z) with P (x,Z), will achieve a net bitrate of
− log p̂N (x). In particular, if the log estimator converges in
expectation to the log-marginal likelihood and we ignore the
dirty bits issue, then DKL(Q(Z |x) ‖P (Z |x)) → 0 and
the McBits coder will achieve a net bitrate of H(pd, p).

The challenge is to identify Z , Q, and P . While Monte
Carlo estimators of p(x) get quite elaborate, many of them
admit such extended latent space representations (e.g., Neal,
2001; Andrieu et al., 2010; Finke, 2015; Domke & Sheldon,
2018). These constructions are techniques for proving the
unbiasedness of the estimators; one of our contributions
is to demonstrate that they can become efficient bits-back
schemes. In Appendix A, we provide pseudocode and de-
tails for all McBits coders.

Bits-Back Annealed Importance Sampling (BB-AIS)
Annealed importance sampling (AIS) is a generalization
of importance sampling, which introduces a path of N inter-
mediate distributions between the base distribution q(z |x)
and the unnormalized posterior p(z |x). AIS samples a
sequence of latents by iteratively applying MCMC transi-
tion kernels that leave each intermediate distributions in-
variant. By bridging the gap between q(z |x) and p(z |x),
AIS’s estimate of p(x) typically converges faster than im-
portance sampling (Neal, 2001). The corresponding McBits
coder, BB-AIS, requires O(N) initial bits, but this can be
addressed with the BitSwap trick (Kingma et al., 2019),
which we call BB-AIS-BitSwap. Another issue is that the
intermediate distributions are usually not factorized, which
makes it challenging to work with high-dimensional z.

Bits-Back Sequential Monte Carlo (BB-SMC) Sequen-
tial Monte Carlo (SMC) is a particle filtering method that
combines importance sampling with resampling. Its esti-
mate of p(x) typically converges faster than importance
sampling for time series models (Cérou et al., 2011; Bérard
et al., 2014). SMC maintains a population of particles. At
each time step, the particles independently sample an ex-
tension from the proposal distribution. Then the whole
population is resampled with probabilities in proportion to
importance weights. The corresponding McBits coder, BB-
SMC, requires O(TN) initial bits, where T is the length of
the time series. We introduce a coupled variant, BB-CSMC,
in the appendix that reduces this to O(T logN).

Computational Cost All of our coders require O(N)
computational cost, but the IS- and SMC-based coders are
amenable to parallelization over particles. In particular, we
implemented an end-to-end parallelized version of BB-IS
based on the JAX framework (Bradbury et al.) and bench-
marked on compressing the binarized MNIST dataset with
one-layer VAE model. As shown in Fig. 7, the computation
time scales sublinearly with the number of particles, which
demonstrates the potential practicality of our method, in
some settings, with hundreds of particles. Detailed discus-
sion is in Appendix B.
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Figure 7. BB-IS total encode + decode time for binarized MNIST
scales very well with N using a parallel implementation of ANS.
BB-ELBO (N = 1) uses a simpler code-base, which runs faster.
The experiment was run on a Tesla P100 GPU with 12GB of
memory, together with an Intel Xeon Silver 4110 CPU at 2.10GHz.

4. Related Work
Recent work on learned compressors considers two classes
of deep generative models: models based on normalizing
flows (Rippel & Adams, 2013; Dinh et al., 2014; 2016;
Rezende & Mohamed, 2015) and deep latent variable mod-
els (Kingma & Welling, 2013; Rezende et al., 2014). Flow
models are generally computationally expensive, and opti-
mizing a function with discrete domain and codomain using
gradient descent can be cumbersome. Despite these issues,
flow models are the state of the art for lossless compression
of small images (van den Berg et al., 2020).
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(a) As N → ∞, the net bitrate converges
to the entropy for most coders on the toy
mixture model.
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(b) As N → ∞, the net bitrate converges.
Convergence to the ideal bitrate (dashed
line) indicates clean bits.
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(c) The initial bit cost (reflected in the total
bitrate after the first symbol) is controlled
by some McBits coders, but not others.

Figure 8. The bitrate of McBits coders converges (in the number of particles N ) to the entropy when using the data generating distribution.
The initial bit cost of naive coders scales like O(N), but coupled and BitSwap variants significantly reduce it. Bitrates are bits/sym.

‘Bits-back’ was originally meant to provide an information
theoretic basis for approximate Bayesian inference methods
(Wallace, 1990; Hinton & Van Camp, 1993; Frey & Hinton,
1997; Frey, 1998). Townsend et al. (2019) showed that the
idea can lead directly to a practical compression algorithm
for latent variable models. Follow up work reduced the
initial bit cost for hierarchical models (Kingma et al., 2019),
and extended it to large scale models and larger images
(Townsend et al., 2020). For lossy compression, the vari-
ational autoencoder framework is a natural fit for training
transform coders (Johnston et al., 2019; Ballé et al., 2016;
2018; Minnen et al., 2018; Yang et al., 2020).

Relative entropy coding (REC, Havasi et al., 2019; Flamich
et al., 2020) is an alternative coding scheme for latent vari-
able models that seeks to address the initial bits overhead
in bits-back schemes. However, practical REC implemen-
tations require a particular reparameterization of the latent
space, and it is unclear whether the REC latent structure is
compatible with the extended latents in McBits.

5. Experiments
We studied the empirical properties and performance of
our McBits coders on both synthetic data and practical im-
age and music piece compression tasks. Many of our ex-
periments used continuous latent variable models and we
adopted the maximum entropy quantization in Townsend
et al. (2019) to discretize the latents. We sometimes eval-
uated the ideal bitrate, which for each coder is the cor-
responding variational bound estimated with pseudoran-
dom numbers. For continuous latent variable models, the
ideal bitrate does not account for quantization. We re-
name BB-ANS to BB-ELBO. N refers to the number
of intermediate distributions for BB-AIS. Details are in
Appendix C. Our implementation is available at https:
//github.com/ryoungj/mcbits.

5.1. Lossless Compression on Synthetic Data

We assessed the convergence properties, impact of dirty bits,
and initial bit cost of our McBits coders on synthetic data.
First, a dataset of 5000 symbols was generated i.i.d. from
a mixture model with alphabet sizes 64 and 256 for the
observations and latents, respectively. BB-ELBO, BB-IS,
BB-CIS, and BB-AIS were evaluated using the true data
generating distribution with a uniform approximate poste-
rior, ensuring a large mismatch with the true posterior. For
BB-AIS, a Metropolis–Hastings kernel with a uniform pro-
posal was used. The bijective operators of BB-CIS applied
randomly selected, but fixed, shifts to the sampled uniform.

The net bitrates of BB-IS, BB-CIS, and BB-AIS converged
to the entropy (optimal rate) as the number of particles in-
creased. This is shown in 8a. The indistinguishable gap
between BB-CIS and BB-IS illustrates that particle cou-
pling did not lead to a deterioration of net bitrate. BB-AIS-
BitSwap did not converge, likely due to the dirty bits issue.

We measured the impact of dirty bits by plotting ideal versus
net bitrates in Fig. 8b. The deviation of any point to the
dashed line indicates the severity of dirty bits. Interestingly,
most of our McBits coders appeared to ‘clean’ the bitstream
as N increased, i.e. the net bitrate converged to the entropy,
as shown in Fig. 8b for BB-AIS and in Fig. 14a in Appendix
C.1 for all coders. Only BB-AIS-BitSwap did not clean the
bitstream (Fig. 8b), indicating that the order of operations
has a significant impact on the cleanliness of McBits coders.

We quantified the initial bits cost by computing the total bi-
trate after the first symbol. As shown in Fig. 8c, it increased
linearly with N for BB-IS and BB-AIS, but remained fixed
for BB-CIS and BB-AIS-BitSwap.

Our second experiment was with a dataset of 5000 symbol
subsequences generated i.i.d. from a small hidden Markov
model (HMM). We used 10 timesteps with alphabet sizes
16 and 32 for the observations and latents, respectively. BB-

https://github.com/ryoungj/mcbits
https://github.com/ryoungj/mcbits


Monte Carlo Bits-Back Coding

1 2 4 8 16 32 64 128 256
N

40

42

44

46

48

N
et

B
itr

at
e

(b
its

/s
eq

)

Entropy
BB-ELBO
BB-IS
BB-SMC

Figure 9. As N → ∞, the net bitrates of BB-IS and BB-SMC
converge to the entropy on the toy HMM, but BB-SMC converges
much faster.

Table 1. BB-IS performs better on models that were trained with
the same number of particles. The net bitrates (bits/dim) of BB-
IS on EMNIST-MNIST and CIFAR-10 test sets. N = 50 for
EMNIST-MNIST and N = 10 for CIFAR-10.

MNIST CIFAR-10

ELBO IWAE ELBO IWAE

BB-ELBO 0.236 0.236 4.898 4.898
BB-IS (5) 0.232 0.231 4.866 4.827
BB-IS (N ) 0.230 0.228 4.857 4.810

Savings 2.5% 3.4% 0.8% 1.8%

ELBO, BB-IS, and BB-SMC were evaluated using the true
data generating distribution and a uniform approximate pos-
terior. The net bitrates of BB-IS and BB-SMC converged to
the entropy, but BB-SMC converged much faster, illustrat-
ing the effectiveness of resampling particles for compressing
sequential data (Fig. 9).

5.2. Lossless Compression on Images

We benchmarked the performance of BB-IS and BB-CIS
on the standard train-test splits of two datasets: an alphanu-
meric extension of MNIST called EMNIST (Cohen et al.,
2017), and CIFAR-10 (Krizhevsky, 2009). EMNIST was
dynamically binarized following Salakhutdinov & Murray
(2008), and a VAE with 1 stochastic layer was used as in
Burda et al. (2015). For CIFAR-10, we used VQ-VAE (Oord
et al., 2017) with discrete latent variables and trained with
continuous relaxations (Sønderby et al., 2017).

The variational bounds used to train the VAEs had an impact
on compression performance. When using BB-IS with a
model trained on the IWAE objective, equalizing the number
of particles during compression and training resulted in
better rates than BB-IS with an ELBO-trained VAE (Table
1). Therefore, we always use our McBits coders with models
trained on the corresponding variational bound.

We assessed BB-IS in an out-of-distribution (OOD) com-
pression setting. We trained models on standard EMNIST-

Table 2. BB-IS leads to more improved compression rates in out-
of-distribution compression settings. The net bitrates (bits/dim) of
BB-IS on EMNIST test sets using a VAE.

Trained on MNIST Letters

Compressing MNIST Letters MNIST Letters

BB-ELBO 0.236 0.310 0.257 0.250
BB-IS (5) 0.231 0.289 0.249 0.243
BB-IS (50) 0.228 0.280 0.244 0.239

Savings 3.4% 9.7% 5.1% 4.4%

Table 3. BB-CIS achieves the best total bitrates compared to base-
lines on EMNIST test sets.

Method MNIST Letters

PNG 0.819 0.900
WebP 0.464 0.533
gzip 0.423 0.413
lzma 0.383 0.369
bz2 0.375 0.364

BB-ELBO 0.236 0.250
BB-ELBO-IF (50) 0.233 0.246
BB-IS (50) 0.230 0.241
BB-CIS (50) 0.228 0.239

Letters and EMNIST-MNIST splits and evaluated compres-
sion performance on the test sets. BB-IS achieved greater
rate savings than BB-ELBO when transferred to OOD data
(Table 2). This illustrates that BB-IS may be particularly
useful in more practical compression settings where the data
distribution is different from that of the training data.

Finally, we compared BB-IS and BB-CIS to other bench-
mark lossless compression schemes by measuring the total
bitrates on EMNIST test sets (without transferring). We
also compared with amortized-iterative inference, (Yang
et al., 2020) that optimizes the ELBO objective over local
variational parameters for each data example at the com-
pression stage. To roughly match the computation budget,
the number of optimization steps was set to 50 and this
method is denoted as BB-ELBO-IF (50). Both BB-IS and
BB-CIS outperformed all other baselines on both test sets,
and BB-CIS was better than BB-IS in terms of total bitrate
since it effectively reduces the initial bit cost. Additional
results can be found in in Appendix C.2.

5.3. Lossless Compression on Sequential Data

We quantified the performance of BB-SMC on sequen-
tial data compression tasks with 4 polyphonic music
datasets: Nottingham, JSB, MuseData, and Piano-midi.de
(Boulanger-Lewandowski et al., 2012). All datasets were
composed of sequences of binary 88-dimensional vectors
representing active notes. The sequence lengths were very
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Table 4. BB-SMC achieves the best net bitrates (bits/timestep) on
all piano roll test sets.

Musedata Nott. JSB Piano.

BB-ELBO 10.66 5.87 12.53 11.43
BB-IS (4) 10.66 4.86 12.03 11.38
BB-SMC (4) 9.58 4.76 10.92 11.20

Savings 10.1% 18.9% 12.8% 2.0%

imbalanced, so we chunked the datasets to sequences with
maximum length of 100. We trained variational recurrent
neural networks (VRNN, Chung et al., 2015) on these chun-
ked datasets using code from Maddison et al. (2017). For
each dataset, 3 VRNN models were trained with the ELBO,
IWAE and FIVO objectives with 4 particles and were used
with their corresponding coders for compression.

We compared the net bitrates of all coders for compressing
each test set in Table 4. BB-SMC clearly outperformed BB-
ELBO and BB-IS with the same number of particles on all
datasets. We include the comparison with some benchmark
lossless compression schemes in Table 10 in Appendix C.3.

5.4. Lossy Compression on Images

Current state-of-the-art lossy image compressors use hier-
archical latent VAEs with quantized latents that are loss-
lessly compressed with hyperlatents (Ballé et al., 2016;
2018; Minnen et al., 2018). Yang et al. (2020) observed
that the marginalization gap of jointly compressing the la-
tent and the hyperlatent can be bridged by bits-back. Thus,
our McBits coders can be used to further reduce the gap.

We experimented on a simplified setting where we used the
binarized EMNIST datasets and a modification of the VAE
model with 2 stochastic layers in Burda et al. (2015). The
major modifications were the following. The distributions
over the 1st stochastic layer (latent) were modified to sup-
port quantization in a manner similar to (Ballé et al., 2018).
We trained the model on a relaxed rate-distortion objective
with a hyperparameter λ controlling the trade-off, where the
distortion term was the Bernoulli negative log likelihood
and the rate term was the negative ELBO or IWAE that only
marginalized over the 2nd stochastic layer (hyperlatent).
Details are in Appendix C.4.

We evaluated the net bitrate savings of BB-IS compared to
BB-ELBO on the EMNIST-MNIST test set with different λ
values, as in Fig. 10. We found that BB-IS achieved more
than 15% rate savings in some setups, see also the rate-
distortion curves in Appendix C.4. The performance can be
further improved by applying amortized-iterative inference,
which is included in Appendix C.4. We also implemented
these experiments for the model in (Ballé et al., 2018), but
did not observe significant improvements. This may be due
to the specific and complex model architecture.
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Figure 10. The rate saving curve for lossy compression on the
EMNIST-MNIST test set. We measure the net bitrate savings (%)
relative to BB-ELBO for fixed distortion values.

6. Conclusion
We showed that extended state space representations of
Monte Carlo estimators of the marginal likelihood can be
transformed into bits-back schemes that asymptotically re-
move the DKL gap. In our toy experiments, our coders
were ‘self-cleaning’ in the sense that they reduced the dirty
bits gap. In our transfer experiments, our coders had a
larger impact on compression rates when compressing out-
of-distribution data. Finally, we demonstrated that the initial
bit cost incurred by naive variants can be controlled by cou-
pling techniques. We believe these coupling techniques may
be of value in other settings to reduce initial bit costs.
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