APTS: Prediction



Prediction in Bayesian Inference

» Model is
y ~ f(y|0,x),
where
6 — parameters;
X — covariates.

» Posterior predictive distribution for future response yy at covariates

X0
7(nly:x0) = [ F0l6. x0)r(6ly)de.
» Given an MCMC sample 64, ...,0), a sample from this is produced
as follows

¥oj ~ f(¥016;,%o).
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Prediction for LMM

» Prediction from within a subject i with covariate xg
Yo~ N <xg—,3+b,',02) .

» Doing this with MCMC sample 34, ...,8p, bi1, ..., bim and

2 2.
O’l,---,o‘M.

oj ~ N (XoTﬁj + by, Uf) :
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Prediction for LMM

» Prediction from new subject with covariate xg
Yo ~ N (XTIB + b0702) )
bo ~ N(0,03).
» Doing this with MCMC sample 34, ..., 8um. a%, . ,0,2\,, and
2 2 .
O-bl’ ... ,O’bM.
i ~ N(xJB;+boj,0f),
2
b()j ~ N (07Ubj)
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