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Bayesian inference

How to treat p(x′ | x1, x2, ..., xN)?

• Maximum likelihood estimate

θ̂MLE = arg maxp(x1, x2, ..., xN | θ) (1)
p(x′ | x1, x2, ..., xN) ∼ p(x′ | θ̂MLE) (2)

• Maximum a posteriori estimate

θ̂MAP = arg maxp(θ | x1, x2, ..., xN) (3)
where p(θ | x1, x2, ..., xN) ∝ p(x1, x2, ..., xN | θ)p(θ) (4)

p(x′ | x1, x2, ..., xN) ∼ p(x′ | θ̂MAP) (5)
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Bayesian inference

How to treat p(x′ | x1, x2, ..., xN)?

• Posterior predictive distribution

p(x′ | x1, x2, ..., xN) =
∫
θ

p(x′ | θ)p(θ | x1, x2, ..., xN)dθ (6)
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