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Accuracy evaluation of predicted disease state transition by Markov model and
its application to cost-effectiveness analysis
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Markov model is used to estimate the disease progression and
cost-effectiveness analysis. This model predicts future pathological progression based on the
transition probability" calculated by data from epidemiological/clinical research data, but so far.
few studies examined that the number of data from the original research has affected the prediction
accuracy.-

In thisystudy, we have developed a formula to evaluate the prediction accuracy by Markov model in
the "confidence interval”. Next, a numerical simulation was performed to examine the number of data
and the accuracy of the confidence interval (covering probability). It was also compared with the
existing formula confidence intervals in a special case of the Markov model (two states
irreversible). Furthermore, based on this formula, the estimation accuracy of cost and effect in
concrete cost-effectiveness analysis was examined.
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