Queries to the Author

CHAPTER 4

Normal Linear Regression, General Linear Models and Log-Linear Models

May I add an extra change

Second para, section 4.2 

“Major interest with normal linear regression focuses on updating prior knowledge about parameters with the evidence about such parameters provided by the observations, and often in..”

Query: Kindly suggest a shortened version of the chapter title for left running title.

Regression Models

Query: Both ‘Ga’ and ‘G’ have been used in the equations in this chapter. Do they mean the same, and should the usage be made consistence. Or should these be retained as given. Also, kindly check Poi and Po.  

Sorry for inconsistencies: Suggest Ga() and Po() throughout book – is that OK.

Query: The ‘#’ symbol has been used in various equations. Is ‘#’ indeed implied in these equations. Or should this symbol be replaced with ‘(’. Kindly suggest.

Yes, replace by (
Section 4.1, para 9

Original sentence: Regression results may also be affected by influential observations and outliers, which are aberrant in terms of the majority associations between outcome and predictors.

Query: Kindly check the phrase ‘majority associations’. Is ‘majority of associations’ meant?

Could replace “majority” by “primary”. The sentence means to say (and may sound tautologous)

“Regression results may also be affected by influential observations and outliers, which are aberrant in terms of the associations between outcome and predictors shown by the main part of the sample”.

Section 4.2, last para

Original sentence: The form of (( suggests that multicollinearity may be reduced, either by incorporating prior information from previous studies or subject matter considerations, so that the matrix X(X+T0 is less subject to singularity.

Query: Does the sentence imply ‘The form of (( suggests that multicollinearity may be reduced, either by incorporating prior information from previous studies or by using subject matter considerations, so that the matrix X(X+T0 is less subject to singularity.’

Yes, please reword as you have suggested

Section 4.2.1, para 1

Query: The year in the reference Gelman et al. has been changed from 2004 to 2003 as per the reference list. OK?

This book should be 2003 throughout though is sometimes referred to as being published in 2004.

Section 4.2.1, para 5

Original sentence: Raftery et al. (1997) propose proper data-based priors for general linear models that are relatively flat over a range of plausible range of values for (j.

Edited sentence: Raftery et al. (1997) propose proper data-based priors for general linear models that are relatively flat over a range of plausible values for (j
Query: Kindly check whether the edited sentence conveys the intended meaning.
Yes, fine

Section 4.3, para 5

Query: The first author name has been modified from Ntouzfras to Ntzoufras in the reference Ntouzfras et al., 2003. OK?

Correct spelling is Ntzoufras
Section 4.3, para 5

Query: Kindly include the details of Verdinelli and Wasserman (1991) in the reference list.

Verdinelli, I. and L. Wasserman , 1991, Bayesian analysis of outlier problems using the Gibbs sampler. Statistics and Computing 1, 105-117.

Section 4.3, para 6

Query: Kindly include the details of the reference Boscardin and Gelman, 1996 in the reference list.

Boscardin, WJ, and Gelman, A. (1996). Bayesian regression with parametric models for heteroscedasticity. Advances in Econometrics 11A, 87--109. 

Section 4.3, para 6

Query: Kindly include the details of the reference Aitkin (1997) in the reference list.

Aitkin, M (1997) The calibration of P-values, posterior Bayes factors and the AIC from the posterior distribution of the likelihood, Statistics and Computing, 7, 253-261

Section 4.6, last para

Query: Kindly provide the spelt-out form for ‘cdf’.

Suggest change second sentence of 1st para to “For both binary and binomial regression it is generally assumed that (i=F(Xi() where F(.) is a cumulative distribution function (cdf) and so lies between 0 and 1.”

Section, 4.6.1, para 3

Original sentence: For each of these values the probabilities of success, s1 and s2, are elicited, and measures of certainty on these guesses (prior sample sizes), C1 and C2.

Query: Does this sentence imply ‘For each of these values the probabilities of success, s1 and s2, and measures of certainty on these guesses (prior sample sizes), C1 and C2, are elicited’? 

Yes, your reword is fine.

Section 4.6.2, para 2

Query: Kindly include the details of the references Geisser (1990) and Weiss (1994) in the reference list.

Geisser, S. (1990) On hierarchical Bayes procedures for predicting simple exponential survival. Biometrics, 46:225–230.

Weiss, R (1994) Pediatric Pain, Predictive Inference, and Sensitivity Analysis. Evaluation Review, 18, 651-77

Section 4.6.2, last para

Original sentence: One may obtain posterior summaries of the Δβj[i], ascertain which are most clearly negative or positive, and so produce the most distortion of the all cases estimate β.

Query: The phrase ‘and so produce the most distortion of the all cases estimate β’ is unclear as given. Kindly clarify.

How about “…and so produce the most distortion as compared to the estimate of β based on the entire sample.’

Example 4.7, last para

Original sentence: The K–L divergence statistic (Table 4.5) confirms it as a potential outlier.

Query: Does ‘K–L’ here stand for ‘Kullback–Leibler’?

Yes

Section 4.7, para 5 

Query: Kindly include the details of the reference Albert and Chib (1995) in the reference list.

Albert, J, Chib, S (1995) Bayesian residual analysis for binary response regression models. Biometrika, 82, 747-759.

Section 4.7, para 6

Query: Kindly include the details of the reference Chib (1995) in the reference list.

Chib, S (1995) Marginal likelihood from the Gibbs output. J. Amer. Stat. Assoc. 90, 1313-1321

Section 4.8, para 1

Query: Kindly include the details of the reference Albert (1999) in the reference list.

Albert, J (1999) Criticism of a hierarchical model using Bayes factors. Statistics in Medicine, 18, 287-305.

Section 4.8, para 3

Original sentence: Bedrick et al. (1996) conditional mean priors for Poisson coefficients involves eliciting a mean value (jr at r=1, …, R values of the jth predictor Xj and then including this information as implicit ‘prior data’ in the form of a gamma density.

Edited sentence: CMPs for Poisson coefficients involve eliciting a mean value (jr at r=1, …, R values of the jth predictor Xj and then including this information as implicit ‘prior data’ in the form of a gamma density (Bedrick et al., 1996).

Query: Kindly check whether the edit is OK.

Yes, fine

Example 4.10, para 3

Query: Kindly include the detail of the reference Bishop et al. (1975) in the reference list.

Bishop, Y, Fienberg, S and Holland, P (1975) Discrete Multivariate Analysis : Theory and Practice. London: MIT Press

Exercise 7

Original sentence: On this basis which of the log or logit links provide the highest predictive accuracy.

Edited sentence: On this basis it can be determined which of the log or logit links provide the highest predictive accuracy.

Query: Kindly check whether the edited sentence conveys the intended meaning.

Yes, fine, conveys intended meaning.

Exercise 8

Original sentence: One strategy is to filter potential models by carrying out an initial run only aiming to find predictors with Pr((j=1|y) exceeding 0.5 or some other threshold.

Query: Kindly check the placement of ‘only’ in this sentence.
Suggest omit “only”

Exercise 9

Query: Kindly spell out CPO.

Conditional predictive ordinate

Reference List

Query: Kindly cite the reference Box and Tiao (1992) at an appropriate place in the reference list.

Box, G, Tiao, G (1992) Bayesian Inference in Statistical Analysis Reprint Edition. Wiley

Query: Kindly cite the reference Fernandez and Steel (1998) at an appropriate place in the text.

Suggest omit reference

Query: Kindly update the reference Wang and George (2004).

Wang, X, and George, E (2004) A Hierarchical Bayes Approach to Variable Selection for Generalized Linear Models. Technical report SMU-TR-321, Department of Statistics, Southern Methodist University.

Query: Is the reference Zellner (1986) published in collaboration? If not, kindly retain only one publisher.

Yes, joint publisher

