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Automatic Bayesian Covariance Discovery (ABCD)
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Full model posterior with extrapolations
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#] RZ(%) AR?(%) Residual RZ(%) Cross validated MAE Reduction in MAE (%)
- - - - 1716.82 -
1 86.0 86.0 86.0 38.69 97.7
2 98.9 12.9 91.9 31.91 17.5
3 100.0 1.1 100.0 31.91 0.0
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Posterior of component 1 Sum of components up to component 1
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Residuals after component 1
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Posterior of component 2 Sum of components up to component 2
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Residuals after component 2
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Posterior of component 3 Sum of components up to component 3
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Posterior of component 1 Random samples from the posterior of component 1
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Posterior of component 2 Random samples from the posterior of component 2
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Posterior of component 3
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Random samples from the posterior of component 3

1.56 1.565 157 1575 158 1.585 1.59

v1n?
Random samples from the cumulative posterior

|

|

|

|

|

|

|

|

T T T T T T L
156 1565 157 1575 158 1585 159

~n9

3ol HRE of), 282

7t BnolA 253 37]9 BE(QEE 9, 0.2% ofg).



