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A study on Bayesian prediction and bootstrap prediction
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The problem to predict future observations based on past observations is one of the
problems that are widely interested in statistics. In this study, we clarified the relation
between bootstrap prediction and Bayesian prediction and calculated the predictive
performances of them, both theoretically and experimentally. For real data analysis, we
developed a method for evaluating the predictive performance.

2008 500,000 150,000 650,000
2009 500,000 150,000 650,000

1,000,000 300,000 1,300,000




@)

)

@
Rubin

@
cross-validation
cross-validation

Burman
Yanagihara et al.
Burman K-fold
cross-validation
Yanagihara et al. K

Burman Yanagihara et
al. Yanagihara
et al. K-fold



cross-validation

€Y

Clyde & Lee

Newton & Raftery

Journal of Statistical
Planning and Inference

@
K-fold cross-validation
K-fold cross-validation
K-fold cross-validation
Burman Yanagihara et al.
Burman K-fold cross-validation

Yanagihara et al. K
(leave-one-out cross cross-validation)
Burman
Yanagihara et al.
Yanagihara et al.
K-fold cross-validation
K-fold

cross-validation

K-fold cross-validation

leave-one-out cross-validation
Yanagihara et al.
K-fold cross-validation

Statistics and
Computing

2

Fushiki, T. (2010).
Bayesian bootstrap prediction.
Journal of Statistical Planning and
Inference, 140, 65-74,

Fushiki, T.
Estimation of prediction error by using
K-fold cross-validation.
Statistics and Computing, to appear, DOI
10.1007/s11222-009-9153-8,

0



@
FUSHIKI TADAYOSHI

50370094

@

®




